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Statement as of June 30, 2019 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 384,585,997 | ..o | s 384,585,997 | ...coverirnnn 430,413,510
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 357,307,984 | ...ovvven 5,700,000 | ..coovrrnnee 351,607,984 | .....ccovvnee 251,552,302
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oocveivieieciectcte ettt bbbt sssesans | evsesssessesaesenses 199,921 | oo 199,921 | oo [0
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(51,607,888)), cash equivalents ($.....387,367,245)
and short-term investments ($.....252,133,932).......c.crrurreeeiieeieeeeieeeeeceeeeeeeeeeeseeeeseessessessieens | eeveeesiensiinns 587,893,289 | ...ccveveeeeeeeeeeeeeeeees | e, 587,893,289 | ................ 447,149,750
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa (U SRR 2,160,573
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,329,987,191 | ovvovvrinnes 5,899,921 | .o 1,324,087,270 | ...cccouue. 1,131,276,135
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 26,123,652 | .ovovrririeinne 7,840,993 | .coovvrerinn 18,282,659 | ..ccvvvevvrnens 59,557,248
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.....2,551,066) and contracts subject to
redetermination (§.......... 0) 1ttt | sresaesesentenaenas 2,551,086 |[...oocoverrerireiereieieiereies | e 2,551,066 |...ocoocvrrrirerreririiieieienns
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS...........c.c.cvcuevevreerieeeeieceeesereesseessesseesesesassennees | cevenessesessessenans 215,938 | oo | s 215,938 | oo 799,177
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UniNSUred PIANS............c.cceuiveiricieiieie s | ceveresssesiesans 4.568,844 | ... | e 4,568,844 | ...coveveen. 3,691,140
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 27,958,260 | ...cooovrivirieiereeieieieins | e 27,958,260 | ..cooovvevrereenn. 9,493,820
24. Health care ($.....54,399,475) and other amounts receivable...............cocoecuecverrecieciesienins | ceveeeieeieeennn. 62,462,738 | ..o 7,938,504 | ..coovererrnnn 54,524,234 | ..o 44,954,909
25.  Aggregate write-ins for other than invested @SSetS..........covivieieiiieeieceeeeseseenes | ererisiesiennns 70,005,302 | ..oovvrvenen. 70,005,302 | v [ I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,527,922,644 | ......ovvvenne. 91,684,720 | ............. 1,436,237,924 | ............. 1,253,779,697
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,527,922,644 | ........cc....... 91,684,720 | ............. 1,436,237,924 | ............. 1,253,779,697

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, Prepaid BXPENSES. .......oucveivivireieieiesse et s st b st bbb s ensenas | snsesaesentensenas 70,005,302 | ..cooveverenne. 70,005,302 | .cooveververeeeeeeeieveeenes [0 O
2502, <.oeoeeeeee R | ek st e Rttt etnte | neeebt ettt | eeest et (O
2503, oottt | et seee R ettt ennte | senessee ettt nene | eeest et O
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmeeeresseresecsssensssssnsssenes | corensssseesnes 70,005,302 | ....cooveiciennes 70,005,302 | ...ooovvnireininineneninaa (O IR 0




Statement as of June 30, 2019 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reiNSUraNCe CEAEM)..........vvrrrerirereieieesieieee e sesissesens | ceeveesessesaens 246,456,966 | .................. 31,563,381 | .ccoovverne 278,020,347 | ...covvnee. 283,695,910
2. Accrued medical incentive pool and bonUS @MOUNES..........c.cueivereieiriieieessseseieissienens | sesesesssienens 32,487,865 | ....covcveirerererrisienieieens | e 32,487,865 | ..oocveirrann 41,707,839
3. Unpaid claims adjustment EXPENSES...........coveiierriniiririeieieeiss st ssssssesssssessnses | seesessssssesssseens 4,543,428 5,093,576 5,237,209
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........cccevvcuvevevevceesiecieeeens | e 107,733,047 | .o | ceeeerieieinis 107,733,047 | oo 84,460,962
5. Aggregate life policy reserves
6.  Property/casualty Un€armed PrEMIUM FESEIVE.........c.uwururrrrereerreseeeesessessseessssessssssessessssssnsss | ssessssssessessssssesssssessessesses | sressessssssssssssessessessassnssns | sesesssessessasssmssessassnssnses [0 TR
7. Aggregate health Claim MESEIVES........cccieieiciirie st sssasses | sestessesessssssessesssssstessesins | srsesssssssassessssstessesssssnsense | stsessesssssssessessnsensessessnes [0
8. Premiums received in @dVANCE........cccvcueiirereiieeiie sttt snsssenens | sensesesssesesns 16,470,806 |.....covvrevrrererirereieeiiees | covveerieiieiinnas 16,470,806 | ......cccvvuvee. 21,545,368
9. General eXpenses dUE OF ACCTUBM..........coveuevivcrereieieiiete et be s s sssebessssesenens | sevssesssssesns 15,993,152 | .ovovererieeieereeeieeies | e 15,993,152 | ..ovvevevereine 15,909,996
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GaINS (I0SSES))....euveururrererrerereesneereesiseesseeeessesssassesessessasenes | sesseeessssessssssssssssessssssnssans | sessessesssessessesssssssessanssnss | soesssesssssessessessassnsssessn [0 U
10.2 Net deferred tax lIADIlity...........c.ccoiieeiiicer et sesssesens | sresessesessssesesssesessssesssinses | sresssissesssetesssssesssssesanes | serebesesessseses e nnerens 0 [
11.  Ceded reinsurance Premiums PAYADIE..........c.ccuiuririirneieieeeire ettt ssssesessesssssses | sessessssssessessessssssssessssssnss | sessessessssssessesssssessessensnnss | stessssssessessssssessessnssnssn [0 U
12. Amounts withheld or retained for the account of Others.............cccviiiiiinciiiiiiiiiis [ || s 0 [
13.
14.
15.
16.
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccccviieeciiiieis [ | e | evresesnssesese e [0 T
22. Liability for amounts held under uninsured plans...............cccuvcueieieivesieeseiseeeeeseseseeiees | evereeiesinnans 20,149,676 | ....coovvvrereeeecieeieeens | cevreieiinieiennn 20,149,676 |...cvvevevrerirereriererereians
23. Aggregate write-ins for other liabilities (including $.......... 0 CUITENE)..ovvvveeieierieerciesseneieisnes | eversssssesseessssnsessessnsnes [0 I {0 [0 I 0
24, Total liabilities (LINES 110 23).....cvrrmrrerrerrrereeesereeeesssesssssssesessesssssesssssssssssssessssssssssssns | sessmsesssseens 490,441,310 | oo 32,113,529 | oo 522,554,839 | .....cooovenne 493,963,467
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N ). 0 SO T 17,333,399 | oo 1,000,000
26.  CommON CAPItAl STOCK.........covueveciitieicetcteie et | avrerninaan D,9,%, GO TR 9,90 GO ISR 8,524 | oo 8,524
27, Preferred Capital StOCK..........cciiirieece e | snresseinneas ) 0.9 ORI N XXX oeitirrieneins | verrsinieseisisssesesssssienes | sesessesssssssssesssnssessesssnes
28.  Gross paid in and contributed SUMPIUS.............cveveviveiieieicsieice et snsenns | avresieinaas D, 9.0 G IR XXX | e, 35,821,002 | .cocveverrnne. 35,821,002
29, SUIPIUS NOES......uvveveiiecteicteiei ettt bbb s bbb nnsennas | ansebesnsens ). 0 G IS XXX oivevviereiens [ errnereeniseseeeeseesniees | evesesesisinsenns 6,000,000
30. Aggregate write-ins for other than special surplus funds .0
31, Unassigned funds (SUMPIUS).........cccvvvreverriereiiereieiereiesseesssssesesssessssssesssesessssssessssssesssesesssseses | srnseeseress s XKevsnenreenieens | cvereererer s XX veeivieiiiens | vvverernnnnnn 860,520,160 | oo 716,986,704
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) 1SRRI ISR ) .9 R S XXX oevereeviees [ e sesssssiesens | evevsssssssessesesssssesesessnes
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PRSI IR .00, SO I XXX oitiiirieriens | oerssiessesssssisssessensssssienies | aosesessssssassesssssssessessssnes
33. Total capital and surplus (Lines 25 t0 31 MIiNUS LiNE 32)........cccovrrerrerrrnrmneneeneneinsnsessseens | onveseeeens ) 0.9 R S )0, 0, O R 913,683,085 | ...covvvinens 759,816,230
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiveerieiens | veverieiienns 1,436,237,924 | ............ 1,253,779,697

2398. Summary of remaining write-ins for Line 23 from overflow Page.........cccvveerinieeienieiiees | veverssesesesssssenesnnens [0 T (1 L0 R 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE). .......rurrerrrrrrersineraressessesessssssesssesness | eossessssssssssssesssssssssesenns [0 {0 I [ I 0
2501. Appropriated Retained EariNgS..........cceiieieieienisineseeseessessessessssessesssssssesessessssens | sessssessessens )., 0, SO P D00, GO IO 1,000,000 | ..overerriinnn 1,000,000
2502. RESEIVE fOr INSUET FEE........ovuiviivieiciei ettt | evessesassanss 0,9, GO IR 9,9, R IS 16,333,399 | ..o
2503, .ottt | eriteee st ees b ennte | ferest sttt | eheees sttt | ereseene st
2598. Summary of remaining write-ins for Line 25 from overflow page............cocoeneereneneinninineonns | coneereennenns ) .9, N IS D99, GO IS 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........rvruereeurrireressressressseesssasssees | cesnsresesceens XXX evererenrens [ evreareeencnns XXX ornereenenen | enenensnnesnnees 17,333,399 | ..o 1,000,000
3007, ettt st e | erbsees it et nn et | seeest sttt ees s nene | Sbtees st et en s nente | seesseee sttt
3002, .ottt | eessieen st s st | serest st | eheees sttt | sresiene st
3003, ettt | erbsees i st een e nns st | seeest sttt nene | Sbseessnes et en st nents | seesseee sttt
3098. Summary of remaining write-ins for Line 30 from overflow page...........cc.covvrueinereininnnenns | eovrereinnenns 9.0, SO P XXX

3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cuumreeuimeneesrsersssnessnsssssssenes | cessenesenens ), 9.0, SRR PO XXX orierernnnen | e [0 SRR 0




Statement as of June 30, 2019 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS.....oouceeriireeiriesi ettt | nssssenes XXX ooeeeeenninee | eeresenenenieens 3,230,519 | .o 3,069,982 |...cociniriennad 6,139,044
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90, GO ISR 1,704,856,673 | ............ 1,574,705,397 | ............ 3,181,259,835
3. Change in unearned premium reserves and reserve for rate credits..........ccovvvveeveerierieieisiens | cevveirenas D90 GO ISR (3,331,304) | evevrrerrrnes (2,613,996) | ...ocvvvrrrnns (2,940,489)
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....vivrierreiiieireieieisssesseissssssessessssessessessssens | areseens XXX treieireinniens | errereissiesesensssssesssnsiens | enssemsesesssnsssesssesesess | sresesssssssesessssssesesssenes
5. RISKTEBVENUE.......ooiiici bbb | sesnisnes XXX it | et [ o | e
6.  Aggregate write-ins for other health care related revenuUES..........ccccvvviveereneeieneseeesesis | e ) 0.9 T ISR 1,011,780 | oo 719,979 | v, 1,692,648
7. Aggregate write-ins for other non-health rEVENUES............ccueiiieiiieisieieseeeessee s | ereesneas XXX eorereierisninns | ovssisniessssssiesesssssseenas {0 I [0 I 0
8. Total revenUES (LINES 210 7).......evuumrrerrririrriereiseeriseseiessiesssssesssesesesssssssssesssssssessssssssessss | sesseseons )99, TR ISV 1,702,537,149 | ............ 1,572,811,380 | .....couc.. 3,180,011,994
Hospital and Medical:
9. Hospital/MediCal DENEFIS. ..o sesssesssessessssns | cressssessssesesssesssnessesssnens | seereseees 1,119,138,522 | ......cccceene. 996,033,491 | ............ 2,098,312,309
10, Other ProfeSSIONAl SEIVICES.........cueuiuiieireiriseieie sttt sssssssesses | sessssessesssssssessessssessessessns | soessssessesinnns 13,762,332 | oo, 8,886,893 | ....cccovvernee. 13,668,422
11, OULSIAE TEIEITAIS......oeeevereeeieri et | srsssesss s esess s nessenss | eerssenssseees 51,471,053 | ..oovvvennne 34,454,173 | oo 89,890,117
12, Emergency room and QUE-Of-GrBa...........cccovuiuerriireieiiesiiee et sessesesssess | sresessssessssssesssssessssssessne | sresessssssesenn 60,314,139 | ..oovevererns 52,459,546 | ....ccevnee. 112,078,272
13, PrESCrIDHON GIUGS.....vveeevircreeeieeeseeissesies sttt sens s ssesssnens | sesssessssnessessssessssnsessnnns | ovesssesssons 192,215,211 | oo 191,443,139 | oo 354,297,201
14.  Aggregate write-ins for other hospital and MEdICal.............ccoveviviviiirceieesceeeeeeesieieies | e 0 [ e 0 | o 0 [ e 0
15. Incentive pool, withhold adjustments and bonUS @MOUNLS..............cccueviveeiiicniiceeeeieesies | e | arererssisesenns 23,912,881 | ..covvvranns 18,668,390 | ................. 39,853,637
16, Subtotal (LINES 910 15).......veueirerieeiieerrieree s ress st ssssssesssssssesssssssnss | sosensssessssesssssnsssenssnend | vovesenenens 1,460,814,138 | ............ 1,301,945,632 | ............ 2,708,099,958
Less:

17, NEt rEINSUTANCE MECOVETIES. ........cvevriecveriseeeiisesesssesessesesss s s ssssesesssse s s ssssessssssessssssessnsesessnns | srssessssesessssssessnsssesssssesss | sossesessssssessnns 1,646,390 | ..o, 12,246 | oo, 765,362
18.  Total hospital and medical (LINES 16 MINUS 17).....ccccurermreerreerreerneesneesssessessssssessesssssssssssssnns | ssnsessssesssssssssssssssssnnes (I I 1,459,167,748 | ............ 1,301,933,386 | ............ 2,707,334,596
19, NON-hEAIN ClAIMS (MEE)......urvurerieireiierieie ettt st st ess s essentns | sesessessssssessassssssessastanssnes | sessessessessssssnssasssnssnssassans | fessssssssessasssessessassnssnstes | sessesssssessnsssssnssessansnnens
20. Claims adjustment expenses, including $.....23,136,360 cost CONtAINMENt EXPENSES............ovv. | covveeereeerreerrereeersesssnses | cvrverereeerean 49,160,569 | ........coee.... 49,430,294 | ................. 98,775,011
21.  General adminiStrative BXPENSES........ccvevuevirieieeiriieseses e sssse s ssstes s sessssasssssssases | sessessessssessesissssessessssnsns | soessessesienas 120,963,330 | ..coveeee 144,772,484 | ............... 271,340,395
22. Increase in reserves for life and accident and health contracts (including

F T 0increase in reSErVeS fOr life ONIY)...... ..o ieeesesseeessssesessessssensees | sessessssssssssssasssssssssensansns | nssseessssssssesssssenssnssessanses | soessssssessensenssessenssnssnssenss | sesessassssssnssansssssessensansases
23. Total underwriting deductions (Lines 18 through 22)...........c..coevivrireieierieeieieieeerseeseeeeresens | eorevesissssiessssssesseenans (U 1,629,291,647 | ............ 1,496,136,164 | ............ 3,077,450,002
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23)........curerernrerrerirnreneirsieesnseseessesesessesessessssesnes | essssesees D0, N ISR 73,245,502 | ..o 76,675,216 | ..oovvvrnenes 102,561,992
25, Netinvestment iNCOME BAME..........cccuwurrerreeireeierereeesseesseessseeesseseseessssssssssssessssssssssssns | srsesssssessssssssssssssssnssssnne | sonmessssesnnes 14,039,634 | .....coovvvnnee. 10,131,334 | oo 24,158,380
26. Net realized capital gains (losses) less capital gains tax of $.......... 0nere e eeeesseneeees | srssseenens st ssesneens | seessssesseenes 29,209,328 | ..o (2,382,701) | voverrernrennenns (3,508,732)
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes (] I 43,248,962 | ..ovovieenns 7,748,633 | oo 20,649,648
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered

E - 0) (amount charged off §.......... )] vvnrereitrest ettt sttt enstens | eessene ettt | setiest sttt ettt enns | eestest sttt ss ettt | sebestenst sttt enes
29. Aggregate write-ins for Other iNCOME OF EXPENSES........cuuruurereerereereeeereeseeeseeseesesssesseessssesesnssees | sessssessssssssssssssssssssssanes [ P 256,248 | ..o 353,595 | .o 616,416
30. Netincome or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvvumeeerererreririseriesieessesesssssssessssesssessssssenns | seesssenes XXX ooecereerineee | eorneevieninns 116,750,712 | covvovveene 84,777,444 | ... 123,828,056
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes XXX ttiriririsiiens | everisissiesssisiesissiessssssiens | erissesesesssssssesssssssessesiess | sessssssssessessssassessessssanes
32, Netincome (10Ss) (LINES 30 MINUS 31).....ccveiueiriiiiiieieseisiee sttt sssssssssenas | sesssenes D90 GO IS 116,750,712 | oo 84,777,444 | ... 123,828,056

0601

0602.

0603.

0698. Summary of remaining write-ins for Line 6 from overflow page........co.ovnvnenninenneeeneensennens | convereenns ) 0.0 GO IO (0 [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 @DOVE)........ccrwrirreriiererisirirississeessesenssenesenes | oenesenees XXX e | oreississsinnees 1,011,780 | oo 719,979 | oo, 1,692,648
07071, ettt | fenteenees XXX rvvtrveirnrennns | crveesneeesseessnssssnssssssssnne | seesmesssseessnsssssssssssssnnses | oeessssesssssssssssssssssssssnns
0702, oottt | fentienees XXX rrvtrrerrnrennns | creeennesesesssssssnsssnsssnne | sessmessssssssssssssssssnssssnnses | oesssssesssssssssssnsssssssssnns
0703, oottt | fenteenees XXX rrvtrverrneennns | oreeesnneeessessssssssssssssssnne | seessesssnesssssssssssssssssnnses | oessssssssssssssssssssssssnssnns
0798. Summary of remaining write-ins for Line 7 from overflow page.........cocoevenrereernenenrereesneneeneens | covreneenns )09 GO IO {1 [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE)......vurerrraresrerersresnessesssesssssessesensssssseses | sessessenas XXXt | rveneissisensissesseeseeseeens (O (O P 0
TADT. Rttt | Hiee s ettt | ettr ettt ens | sttt | cebeeb bbbt
TA02. ettt | Hieet ettt | ertr ettt ens | st sttt | eebnst bbbt
TA03. Rt | Hiee b ettt | eebr ettt ens | st sttt | eebest ettt
1498. Summary of remaining write-ins for Line 14 from overflow PAgE..........coureurrrneureneeneineneineins | cerereeiseireiecsseeseeeesnnes (0 O (0 [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........ovurrerreirrnresrereirsrsssisessnsssessessneans | cessessssssessessnsssssssssssnes [V (0] [0 P 0
2901, Management FEE REVENUE...........c.cccvcviuieieicei ettt ssesnns | sbessessssssssessesssssssesesenss | sevessessessesnsansen 256,248 | ..o 353,595 | oo 616,416
2902.

2903.

2998. Summary of remaining write-ins for Ling 29 from OVerflow PAgE..........cccovvviuereiiveireieiesisieiees | ceveveiieisiese e 0 | oo (0 T 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LinNe 29 DOVE)..........ucwerereriemeeisssemsseessssssssssssssnesns | eeessenssssssssssesssensssesessns (O I 256,248 | ..o 353,595 | ..o 616,416
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Statement as of June 30, 2019 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUrPIUS PriOr FEPOMING YEAI........cvurrerrerereieerenrieeseessseseesssssssseessessssssesses s ssessss s sessnssessessssssssessanssnssessanes
Net iNCOME OF (I0SS) fTOM LINE 32.......cuureuiirieireieecire sttt ettt sttt ents
Change in valuation basis of aggregate policy and Claim rESEIVES............cvcuvvvevevcveieie et
Change in net unrealized capital gains (losses) less capital gains tax of §.......... Qe e
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net defermed INCOME taX..........ru ettt ettt ss et nen
Change iN NONAAMILEA BSSELS.......vurvrrererrireeireire ettt sttt bbbt en
Change in unauthorized and Certified FEINSUFANCE. ...........ouu ettt eneen
Change iN trEASUNY STOCK. ... vuuceurerirerietseeseeirete ettt bbbt
Change iN SUMPIUS MOLES.......euoeereririeeeeeiseese ettt sttt
Cumulative effect of changes in aCCOUNtiNG PHINCIPIES.........vurvuririeeiriiineire ettt
Capital changes:

A4 P Nttt
44.2 Transferred from surplus (StOCK DIVIAENM)...........c.ccviueiieiiiiieiecese et
44.3 TranSTErred 10 SUMPIUS......c.vuiiueieeicteiiei ettt st bbbt
Surplus adjustments:

A5 P Nttt
45.2 Transferred to capital (StOCK DIVIAENA)..........cuvueiieiciieieicssie et
45.3 Transferred from CAPILAL..........cccoviieieicceie bbb
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUIPIUS..........cerreiruierireieisiesieie ittt snsenees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNg 33 PIUS 48)..........cvuivrirrirnrinieieesieeeessieseesss s ssessssnees

............... 759,816,230

............... 116,750,712

............... 669,000,277

................. 84,777,444

............... 669,000,277

............... 123,828,056

............... 153,866,855

............... 913,683,085

................. 80,317,119

............... 749,317,396

................. 90,815,953

............... 759,816,230

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEIflOW PAGE...........vureirrrerieiieeireieeete et eessessees

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........c.cuiiieriiiiiiiietieiiciesie sttt sttt es bt nsenssennan
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Statement as of June 30, 2019 of the Priority Health

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,737,693,450 | ............ 1,712,742,837 | ............ 3,151,446,181
2. Netinvestment income... 13,982,611 ...9,949,346 ....24,280,143
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 1,011,780 719,979 | v 1,692,648
4. Total (LINES 1 TOUGN 3)...vuviveiirriicicise ettt | enssnssas 1,752,687,841 | ............ 1,723,412,162 | ............ 3,177,418,972
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,451,006,726 | ............ 1,273,044,231 | ............ 2,708,729,176
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........cccveveiirieieeieeie e esssssesesseienns | seveensiennes 150,656,156 | ..coovvvrvnene 143,886,188 | ....cccovvuvee 378,963,426
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. s [
10, Total (LINES 5 throUGN 9).......cuureuierieiiiecireieiie ettt s ettt ens st | stensnsnees 1,601,662,882 | ............ 1,416,930,419 | ............ 3,087,692,602
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 151,024,959 | ............... 306,481,743 | ...coovevrn 89,726,370
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereiceiie ittt sttt | srnstnstnnes 474,277,129 | oo 132,116,206 | ............... 280,924,814
1202 SHOCKS ...ttt | ernninnseees 17,247,116 | oo | e 635,097
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES..........c.cccvcviiieiieceieeeeeeiei [t | sesessestesssessesssssssssssenes | sersesssssssnsnssesees (19,225)
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 2,968,895 | ...ccoovirnan. 2,834,836 | ..ooooorernns 4,672,671
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeieieicreese ettt s s ssssssenaes | evessssssanns 594,493,140 | ....ccoevveee 134,951,042 | ............... 286,213,357
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoiieeeeiitiii ettt st | srnssnstenes 425735934 | ....oooeene. 142,610,688 | ............... 295,384,697
1312 SHOCKS ettt | Senstnnsnnes 172,422,649 | ....cocoovvvenee. 1,141,436 | oo 3,654,665
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications 5,822,845 | .ooovovieinnn. 2,160,573
13.7 Total investments acquired (Lines 13.1 to 13.6)... 598,158,583 149,574,969 ..301,199,935
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccovurinrnririnereineneseeseeneiseseessssssesssesss | sevreessseseneens (3,665,443) | ....ovvenvne (14,623,927) | coovvvveenne (14,986,578)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES. .....eucerieceeeseiieictei ettt
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA)........ccovviveeieiireie ettt e ss s s sss st ssssssbessessssens | svsessssssssssessnsad (615,977) | ..o (18,153,154) | ...oovvverarnn (6,056,137)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccoevevnnneee. (6,615,977) | .coovevnnen. (24,155,610) | ..cvocvevennan (22,058,593)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvveree | covrvvrrerennns 140,743,539 | .....ccco.... 267,702,206 | .....cccevnee 52,681,199
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......oiviiireireiisieeiesesiss sttt b s s enssenssns | sbenssnsssnnes 447,149,750 | ..coovvenvnes 394,468,551 | ..covveenes 394,468,551
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiiriiieiieiieiiecieeisse ittt st sttt sntens | sbnssnssanees 587,893,289 | ......cccco... 662,170,757 | ..oovvvrnvnne 447,149,750
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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1 Eﬁggﬂgﬁggﬁg&)MlUMS, EI\IROLLMEN'!' AND UTILI%ATION 7 : : .
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHIOF YT ..ot | eresseenseesseeneensseens 514,158 | .o 54,603 | .o 295,326 | ..ooeirireeeeines 15,664 | .oooveeeieeeieeieiseeieireieis | rerreeieisesieesesneeenntenes | st 2,952 | T45,613 | oo | et
2. FirSEQUAMET. ... sesssssees | eresssesssnessesssaens 541,046 |..oovvrerrerrininne 78414 | s 293,110 | 15,848 | oo | ereriereiesnnesss e | e 1,958 | 151,716 [ oo | cevrresieses e
3. SCONd QUAMET........iverrieririreierieesiesieesiesesesniesssenins | sessssessssssiesssanens 537,525 |..covveererrerriiriinne 76,742 | oo 289,708 | ...ovovvierrrerin 15,986 | .ovocveeecrercrererirriinerinrenns | reeriesesssnisssssenisesienss | e 1,937 | 153,172 [ coooeeeeeneeeenecsissniees | crvresisesessesisses e
4. THIF QUAMET. ..ottt seasessnntes | estsesessessessssssessessnssssean 0 [ eeereereereieeneirseseessseseneeees | seereeeesneenesssesstessssesssessans | seesessessasesses e est st e s estesiees | eesesteeeesestensaessessessantetns | eeeseesessentasssessestestantestestes | Hressesteneessestentastessessentantns | Sfeesstseesessanteneessestessantnens | seresessestensae s essententnsestent | sesessententee st et ensenteen
5. CUITENE YOI ittt ssnseeses | sessssssssssssssssssssesssessseseed 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.oveencrnminnirnminnsniennnns | cevenenessneencnenns 3,230,519 | .o 463,067 |...coovvrrinnirnnns 1,748,560 | ...ccovvcverirrneriennas 94,706 | ..vovcveeereeenrneressennienssens | eeseenessnne s nens | erseenesssnsssnnesssesnas 12434 | i, 911,752 | oorveeerrirecreserisseneseninenns | eoeenessessenesssesesenssseseenees
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt enstnens | eeseseessseseennens 3,306,077 | oo 326,354 | ..o 1,225,501 | oo T57,456 | oo | et | eeeeee s 15,588 | ..o 1,981,178 | oo | e
8. NON-PRYSICIEN.......oovvirrerriirrincriereiserresiesesesreeseeseniees [ srsrsssessssneneseens 431,144 | 42,560 | ..o 159,817 | oo 20,534 | | s | e 2,033 | 206,200 | ... | o
9. TOBl. et | e 3,737,221 | 368,914 |, 1,385,318 ....1,787,378

10. Hospital Patient Days Incurred 124,013

11.  Number of Inpatient Admissions 18,468

12. Health Premiums WHeN (a)..........ccvveeveerererrirereinerinceinenns | cvneereerennes 1,706,386,984 |.......cccruveen. 198,131,557 |..covvvevccenne. 690,964,887 |.....coccorrerenne. 17,628,177 | covoeecreeernerineeneseiees | ceenerineesisesinessisesssnssienes | sesesessesssnesssnend 6,389,376 | ...cccovnerurnes 793,272,987 | oo [ oo
13, Life Premiums DIFECL.........ccevurririrerierirerireeiesisseeseissies | crevinesinesinesinesiseseneseenene 0 [ eeoreereereeeeneineeseesesnneeneeees | seereeseesseeneeseesstesssseesessans | seesesteseastses s st st et estestens | eesesteeeesestens et essestantntns | feessessessentasseesestestantestestes | fressesteneeesestentestnssessententne | Sreetstseesessentene et estensantnens | seeesessestens et essententesestent | seressenten s es st st et en st nen
14.  Property/Casualty Premiums WHEN...........ccccovverrrrnininrnrins [ errrieininsisessiesissesnnnns 0 [ rererrrrerrereersirsrenensinnes | serreeneine e ssenee | ereseses st tessesntee | essesnstesseenstessesetessesetntans | sesetessesetastesesstensensetanaante | estessesastessessetansessesesantesses | sesesstessesseeseastesetantessennt | setsesessessetantenses e tentesenentes | neenesensee ettt nnns
15.  Health Premiums Eamed...........ccccorevnermerneenernecinenines | coseesieseones 1,703,055,680 |......ccoorereen. 198,131,557 |..covvvevcrenne. 690,964,887 |.....ccccorrerennn. 17,628,177 | covoeeceerernerineenneseiees | cevserineesinesinesssessssssienes | sessesessesssnesssnend 6,389,376 | ...cccorrerurnes 789,941,683 | ..o [ e
16.  Property/Casualty Premiums Eamed.............cccooevevieivireiiens | oo 0 [t ereeseinieies | eerere s estenens | sresesesssss ettt tes e sentes | ebessssessesastessesisbessesebentens | srestessesissestes e sstessessesensense | estessesestessessssassessesnsantesns | sbsesstessessesssestesesestesesant | seebssesaesesanses et estensesebenaes | serenaesses st sttt es et nans
17. Amount Paid for Provision of Health Care Services........c.ccoo.. | ceveenienen. 1,326,133,544 |....ccovvvvenns 55,301,562 |...ccoovrrrrenne 618,888,360 |....ccccoervrrenee 13,491,442 | oo [ v | e 8,091,528 |....ccovvvernee 630,360,652 | ....eveevreeeireieieireireeineinens | e
18.  Amount Incurred for Provision of Health Care Services........... | .cocuenereene. 1,460,814,138 |....ccooevenenne 131,367,957 |..oovvrrnciennns 590,058,288 |........cocovereene. 13476,577 | .ovoiisciisriserinsnnnssiinns | ceessnessnssensssssesenesssnnesenes | sessssssssssssseenn 7,505,332 |..cocviniri 718,405,984 | .....ooviverinnrneriisninnniins |
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....793,272,987.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims
3

1 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total

Claims Unpaid (Reported)

0299999. Aggregate Accounts Not Individually Listed-UnNCOVEIE..........coiueriiiiiiieiiciiiieiecist st ssiesseissiesessnes | eersssesssssssssessesssssnsesssssneas I T v O [ oo I 9,295,248

0399999. Aggregate Accounts Not Individually Listed-Covered 71,378,055

0499999. Subtotals.........ccverrirerersricrerese e ....80,673,303

0599999. Unreported Claims and Other ClaiM RESEIVES...........coiuivuiuiuiiieictisieiesstsssssessssssssesssssssessessssessessssssass ssssssessesssssssassssssssssesssssssessessssessessssans  oos ..197,321,880
....... 25,164

0699999. Total Amounts Withheld..........ccoocvervsiiarnnnns

0799999. Total Claims Unpaid...........ccccooueririrrercrrirerercnans

..278,020,347
..... 32,487,865

800

0899999. Accrued Medical Incentive Pool and Bonus Amounts
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Line of Business

Claims Paid Year to Date

Liability End of Current Quarter

1
On Claims Incurred
Prior to January 1
of Current Year

2
On Claims
Incurred During
the Year

5

Claims Incurred
in Prior Years
(Columns 1 +3)

6
Estimated Claim Reserve
and Claim Liability
December 31 of
Prior Year

Comprehensive (hospital and medical)

Medicare Supplement

Dental only.

VISTON ONIY ...ttt h bbb R bbbttt

Federal Employees Health Benefits Plan

Title XVIII - Medicare.

Title XIX - Medicaid

Other health

Health subtotal (Lines 1 to 8)

HEAINCATE TECEIVADIES (B)...v.vvverreirieiiireiieieieiie et s sttt

Other non-health

Medical incentive pools and bonus amounts

Totals (Lines 9-10+11+12)

............................. 117,850,020

................................. 2,456,523

................................. 1,568,107

............................... 98,678,517

............................. 631,074,149

............................... 11,083,212

................................. 6,523,421

............................. 659,985,025

............................. 129,431,757

................................. 2,654,325

............................. 153,204,934

................................. 3,657,984

................................. 1,861,537

............................. 124,971,455

............................. 220,553,167

.......................... 1,308,665,807

............................. 283,695,910

............................. 196,602,767

............................... 24,585,011

............................... 39,615,519

................................. 8,547,844

............................... 32,918,710

............................. 196,602,767

............................... 41,707,839

48,535,411

.......................... 1,277,598,132

3 4
On Claims Unpaid On Claims
December 31 of Incurred During

Prior Year the Year
..................... 11,581,737 | .o 132,135,278
.......................... 197,802 | .o 3,415,074
........................................................................ 1,275,341
...................... 8,213,090 |..ccovvererreinnnnnnn. 121,202,025
..................... 19,992,629 | .....ccooivrniinennee.n... 258,027,718
...................................................................... 48,673,025
...................... 8,333,699 |..ooiiiniiinnnnnnen. 24,154,166
.................... 28,326,328 | .....ccoviiernninnnne... 233,508,859

............................... 76,861,739

............................. 128,800,982

(a)

Excludes §.......... 0 loans or advances to providers not yet expensed.




Statement as of June 30, 2019 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying financial statements have been prepared in conformity with accounting practices prescribed or permitted by the Michigan Department of
Insurance and Financial Services (DIFS). DIFS requires that HMOs domiciled in Michigan prepare their statutory-basis financial statements in accordance with
the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual, subject to any deviations prescribed or permitted

by DIFS.
FIS Page F/ISLine# | Current Year to
SSAP # Date 2018
NET INCOME
(1) Priority Health Company state basis
(Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 116,750,712 |$ 123,828,056
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 116,750,712 |$ 123,828,056
SURPLUS
(6) Priority Health Company state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $ 913,683,085 |$ 759,816,230
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
l l | B B
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 913,683,085 |$ 759,816,230

Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Investments in bonds are carried at amortized cost. The cost of bonds is adjusted for amortization of premiums and discounts to maturity using a
level-yield method. Realized gains and losses are determined using the specific identification method and are included in operations. The fair value of

investments is determined based upon quoted market prices.

(6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities as well as other asset-backed securities are held and are reported at their amortized cost.

Going Concern
NONE

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D.

N.

Loan-Backed Securities - NOT APPLICABLE

Dollar Repurchase Agreements and/or Securities Lending Transactions - NOT APPLICABLE

Repurchase Agreements Transactions Accounted for as Secured Borrowing - NOT APPLICABLE

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NOT APPLICABLE
Repurchase Agreements Transactions Accounted for as a Sale - NOT APPLICABLE

Reverse Repurchase Agreements Transactions Accounted for as a Sale - NOT APPLICABLE

Working Capital Finance Investments - NOT APPLICABLE

Offsetting and Netting of Assets and Liabilities - NOT APPLICABLE

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes.
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NOTES TO FINANCIAL STATEMENTS

Note 7 — Investment Income

No significant changes.

Note 8 - Derivative Instruments

H. Total Premium Costs for Contracts - NOT APPLICABLE

Note 9 - Income Taxes

No significant changes.

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements - NOT APPLICABLE

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A Defined Benefit Plan - NOT APPLICABLE

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

In March 2019, the Company made a principal and interest payment on outstanding surplus notes in the amount of $6,540,000, decreasing the principal from $6,000,000

to $0.

Note 14 - Liabilities, Contingencies and Assessments
No significant changes.

Note 15 - Leases

No significant changes.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets - NOT APPLICABLE

C. Wash Sales - NOT APPLICABLE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes.

Note 20 - Fair Value Measurements

A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Common Stock $ 193,791,955 |$ $ $ $ 193,791,955
Total $ 193,791,955 |$§ $ $ $ 193,791,955
Liabilities at Fair Value
$ $ $ $ $

Total $ $ $ $ $
B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - NOT APPLICABLE
C. Fair Value Level - NOT APPLICABLE
D. Not Practicable to Estimate Fair Value - NOT APPLICABLE
E. NAV Practical Expedient Investments - NOT APPLICABLE

Note 21 - Other Items

No significant changes.
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NOTES TO FINANCIAL STATEMENTS

Note 22 - Events Subsequent

Subsequent events have been considered through August 14, 2019 for these statutory financial statements which are to be issued on August 14, 2019. There were no
events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance
No significant changes.
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] No[ ]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year to date:

a. Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 291,000
3. Premium adjustments payable due to ACA Risk Adjustment $ 93,936,000
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment $ (21,976,000)
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 101,000
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $
5. Ceded reinsurance premiums payable due to ACA Reinsurance $
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $ 127,000
9. ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program | AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |$
Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received) $
4.  Effect of ACA Risk Corridors on change in reserves for rate credits $

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Unsettled Balances
Differences Adjustments Ref as of the Reporting Date

Accrued During Received or Paid as of
the Prior Year on the Current Year to Date Prior Year Prior Year Cumulative Cumulative
Business Written on Business Written Accrued Less | Accrued Less Balance from Balance from

Before Dec. 31 of Before Dec. 31 of Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
the Prior Year the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)

1 2 3 4 5 6 7 8 0 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments

receivable $ $ $ $ $ $ $ $ A S $

2. Premium
adjustments
(payable) 71,961,000 71,961,000 (28,432,000) | B 43,529,000

3. Subtotal ACA
Permanent Risk
Adjustment

Program $ $ 71,961,000

-
R=2
-

$ 71,961,000

-

§ (28,432,000 $ § 43,529,000

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid $ $ $ 127,000 |$ $ (127,000) |$ $ 127,000 |$ Cc|$ $

2. Amounts
recoverable for
claims unpaid
(contra liability) D

3. Amounts E
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NOTES TO FINANCIAL STATEMENTS

Unsettled| Balances
Differences Adjustments Ref as of the| Reporting Date

Accrued| During Received or| Paid as of
the Prior| Year on the Current| Year to Date Prior Year Prior Year Cumulative Cumulative
Business| Written on Business| Written Accrued Less | Accrued Less Balance from Balance from

Before|Dec. 31 of Before| Dec. 31 of Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
the Prior| Year the Prior| Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)

1 2 3 4 5 6 7 8 0 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

receivable relating
to uninsured plans

4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums F

5. Ceded
reinsurance
premiums payable G

6. Liability for
amounts held
under uninsured
plans H

7. Subtotal ACA
Transitional
Reinsurance
Program $ $ $ 127,000 |$ $ (127,000) |$ $ 127,000 |$ $ $

c. Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective

premium $ $ $ $ $ $ $ $ I |$ $

2. Reserve for rate
credits or policy
experience rating
refunds J

3. Subtotal ACA
Risk Corridors

Program $ $ $ $ $ $ $ $ $ $

d. Total for ACA Risk
Sharing Provisions |$ $§ 71,961,000 |$ 127,000 [$ $ (127,000 |$ 71,961,000 |$ 127,000 |$ (28,432,000 $ $ 43,529,000

Explanations of Adjustments

Final settlement
Additional reinsurance recovery

ST ITOMMOOm>

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Unsettled Balances
Differences Adjustments as of the Reporting Date

Received or Paid as of
Accrued|During the Current Year to Date Prior Year Prior Year Cumulative Cumulative

the Prior Year| on Business on Business Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before Dec. 31 of Payments Payments To Prior Year To Prior Year Prior Years Prior Years

Dec. 31 of the| Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)

1 2 3 4 5 6 7 8 9 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. 2014

1. Accrued
retrospective

premium $ $ $ $ $ $ $ $ Al$ $

2. Reserve for rate
credits for policy
experience rating

refunds $ $ $ $ $ $ $ $ B |$ $

b. 2015

1. Accrued
retrospective

premium $ $ $ $ $ $ $ $ C|$ $

2. Reserve for rate
credits for policy
experience rating

refunds $ $ $ $ $ $ $ $ D |$ $

c. 2019

1. Accrued
retrospective

premium $ $ $ $ $ $ $ $ E|$ $

2. Reserve for rate
credits or policy
experience rating

refunds $ $ $ $ $ $ $ $ F[$ $

d. Total for Risk
Corridors $ $ $ $ $ $ $ $ $ $

mmo oW

(5) ACA Risk Corridors Receivable as of Reporting Date
1
Risk Corridors Program | Estimated Amount

2
Non-Accrued

Q10.3

3
Amounts Received

5

Asset Balance Non-Admitted | Net Admitted Asset
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Statement as of June 30, 2019 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Year to be Filed or Final Amounts for from CMS (Gross of Amount (4-5)
Amount Filed with |  Impairment or Non-Admissions)
CMS Other Reasons (1-2-3)
a. 2014 $ 465,000 |$ 397,000 |$ 68,000 |$
b. 2015 14,346,000 14,346,000
c. 2016 26,340,000 26,340,000
d.  Total (atb+c) $ 41,151,000 |§ 41,083,000 |$ 68,000 |$

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period in which the estimates are revised. Such reserve

adjustments consist of restatements of claim estimates and release of any margin associated with these estimates. Reserve adjustments were favorable by

approximately $43,150,000 in 2019, decreasing the prior year-end claim reserve estimates of $283,696,000 to $240,546,000.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not Applicable for Health Companies.

Note 28 — Health Care Receivables

No significant changes.
Note 29 - Participating Policies

No significant changes.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

No significant changes.
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12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]

If yes, has the report been filed with the domiciliary state? Yes [

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

1 No[]

reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes [ X
If yes, complete Schedule Y, Parts 1 and 1A.

1 No[]

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

1 NAT]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/17/2019

By what department or departments?

Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB 0CC FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [X

QO

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)

(c
(d

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

Q11
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10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
If yes, give full and complete information relating thereto:
On Deposit with State of Michigan
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 131,843,787 157,816,029
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 131,843,787 $ 157,816,029
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Mellon Trust Pittsburgh, PA
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
BlackRock U
Prime Advisors U
Robert W. Baird & Co. Inc. U
PIMCO, LLC U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] Nol[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
N/A BlackRock 549300LVXYIVJKE13M84 SEC NO
N/A Prime Advisors N/A SEC NO
N/A Robert W. Baird & Co. Inc. 549300772USAHRDGLO53 SEC NO
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18.1
18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
N/A PIMCO, LLC 549300KGPYQZXGMYYN38 SEC NO

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q11.2
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

2.1
22
23
24

Operating Percentages:

1.1 A&H loss percent 86.9 %

1.2 A&H cost containment percent 1.4 %
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ........vurerrurrirrereseisisesresessssesesesssssssssessssssessessasssessessassssssessasssssasssessassssssesssssnssessassasssessesssssessessasssessasssssnssansans 8.6 %
Do you act as a custodian for health SAVINGS GCCOUNES? .........cceiuiiiiriicie ettt b s bbbt bbb bbbt Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health SAVINGS ACCOUNES? ..........c.iuiiiiieiicie et s bbb ss st Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?.........cccovvrrineirnnercre s Yes[ 1] No [X]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the

state of AOMICIIE OF the TEPOMING BNLEY?..........cveveeeee ettt e bbbt e bbbt bbb b s bbb st et n bbbt n s s e sen st eneis Yes|[ ] No[X]

Q12



Statement as of June 30, 2019 of the Priority Health

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
A&H Non-Affiliates
182627......|06-0839705.........|09/01/2018 | Swiss Reinsurance Life & Health AMETica, INC.......oc.cccorerrecrsrce MO....o.. SSLAIL...... | AUNOFiZEd...... | oo .

Q13



Statement as of June 30, 2019 of the Priority Health

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

AMZONA.......ceiieiiee s
Arkansas.........cooevveeeenerienienennns

California..........ccoevevveveveriererinnnn
Col0rado.......coerevrrerrereieisisienns

Connecticut..........ceevveverercreienens
Delaware
District of Columbia............cc.cc......
[T 1o TR
[CT-ToT o TR

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky.. .
LOUISIaNa........covverrerereisieiciiiias

Maryland........ccoceverereeeiericinnns
MassachuSetts...........correvrrereenns
Michigan........ccovevereereieiesiienins
Minnesota........cccoueervecveinceinnns
MiISSISSIPPI....vvevevereieerieierrriesienas
MISSOUFi.....vvecverrecreiriereeeeieinaes
Montana.........cceeeenerereeisniennnns
Nebraska
Nevada
New Hampshire.........ccccoovrvrieneene
NEW JEISEY....cvvvvrrrreireieisririeins
New MEXIiCO.......covervrererrrrieerinns
NEW YOrK....ooeviveerreieieeiereieisiinnens

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia..... .
Washington............cccoevereeeiiiennns
West Virginia....
Wisconsin
WYOMING....cvvorereeeerireeeieisenseieenes
American Samoa.............cc.eueunee.

U.S. Virgin Islands............ccccevenne.
Northern Mariana Islands............. MP
Canada........cccocvverereereeeiernan CAN

Aggregate Other alien................... OoT |..
SUbtotal. ..o ..

Reporting entity contributions for
Employee Benefit Plans
Total (Direct Business)

....193,272,987

DETAILS OF WRITE-

58001.
58002.
58003.
58998.

Summary of remaining write-ins

for line 58 from overflow page.............

Total (Lines 58001 thru 58003 plus 58998)

(Ling 58 aboVe).........coovvevrrrsrrririnas

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Active Status Count

Q14

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.

N - None of the above - Not allowed to write business in the state......................
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Statement as of June 30, 2019 of the Priority Health

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

McLaren Northern
Spectrum Health System Munson Healthcare o
Michigan
38-3382353 38-1362830
38-2146751
100% Ownership 93.9% Ownership 5.5% Ownership 0.6% Ownership

o Priority Health
Priority Health Managed
. (MI)
Benefits, Inc.
38-3085182 Saiaf 120
NAIC-95561
100% Ownership 100% Ownership
. Priority Health
Priority Health
- - : . Insurance Company
Priority Advantage, LLC Trinity Health Plans PHMB Properties, LLC Choice, Inc. (MI) Inc. (M)
82-2211831 38-2663747 38-2715520 32-0016523 )
20-1529553
NAIC-11520
NAIC-12208
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Statement as of June 30, 2019 of the Priority Health

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

Spectrum Health Corporate Structure

E
|

i

* Spectrum Health Hospital Group is an assumed business name of
Spectrum Health Hospitals, to which Spectrum Health System has

delegated certain reserved powers. Spectrum Health System remains
sole member of the hospital corporations.




Statement as of June 30, 2019 of the Priority Health

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
To Priority Health................. 95561... [38-2715520.. | ....cecevrrrrnnes Spectrum Health System...........c.ccccovvviivinnnee Ownership......... |......93.900 | Spectrum Health System...........cccccovveieveeicai | cevaee N.oooa. | P
.................................................................................................... Munson HealthCare............cccoervirvrnrereernnnnee. | OWNErShip........ N [T
.................................................................................................... McLaren Northern Michigan...............cc..c......... | Ownership......... N [ 1
3383 | Priority Health................. 11520... | 32-0016523.. | ...ovvoverrrenes Priority Health Choice, INC........ccooveverrerrinineanne 1] A Priority Health Ownership......... ....100.000 | Spectrum Health System..........ccccocoeerenrrrernns [ e |\ TR ISR
3383 |Priority Health................. 12208... |20-1529553.. | ..ccccevvrcrnen Priority Health Insurance Company.................... Ml [ Priority Health Ownership......... ....100.000 |Spectrum Health System...........cccccevveervivceeins | e N | e
3383 | Priority Health..........cccocevveveens [ coviiriiennes 38-2715520.. | ..coovrerrevriens [ eereireiieiiens e PHMB Properties, LLC.........cccovvereirerereirirennnnn. 7] NIA....cccooone. Priority Health...........ccoevieieiveeieeceee s Ownership......... ....100.000 | Spectrum Health System..........cccccoevvrvriviiens | conee Neoooos [
3383 | Priority Health.........ccccocovrenee [ corvivirnnnes 38-2663747.. | ..o Trinity Health Plans.........ccocovvennenencnnes 17] NIA ..o Priority Health...........covevereneneencrees Ownership......... ....100.000 | Spectrum Health System..........ccccovvrvrervernenne [ o |\ TR ISR
3383 | Priority Health..........cccoccvveeens [ coviirrinnnns 38-3085182.. | ..cooeverrrirnns Priority Health Managed Benefits, Inc................ 7] NIA....ccoonne Spectrum Health System...........ccccocovivivrirnnnas Ownership......... ....100.000 | Spectrum Health System..........cccccovvvvrvvrvvinns | conee \ TR ISR
3383 | Priority Health................. 82-2211831.. | oo Priority Advantage, LLC Priority Health Managed Benefits, Inc.............. Ownership ....100.000 | Spectrum Health System N
.......... . | Spectrum Health Grand Rapids.. . | Spectrum Health System.. ....| Ownership......... |....100.000 |Spectrum Health System. N
........ Spectrum Health Big Rapids Hospital................ Spectrum Health System...............cc.cccceuvneeen.. | Ownership....... |....100.000 | Spectrum Health System N
........ Spectrum Health Reed City Hospital.................. Spectrum Health System.............cccccccvvurvveneenee. | Ownership........ |....100.000 | Spectrum Health System N
.......... . | Spectrum Health Gerber Memorial.. . . | Spectrum Health System.. ..| Ownership......... |....100.000 |Spectrum Health System. N
........ Spectrum Health Ludington Hospital.................. Spectrum Health System..................ccccc.e.c.e... | Ownership....... |....100.000 |Spectrum Health System N
........ Spectrum Health Pennock...........cccevreerenrnrinns Spectrum Health System............cccccocovevrvernee. | OWnership......... |....100.000 | Spectrum Health System..........ccccoeeveervrcercvnrns [ coreecNeeiss | e
........ Spectrum Health United Hospital..............cc....... Spectrum Health System...............cccccevevnenene. | Ownership........ |....100.000 | Spectrum Health System..........cccoeveevveveeecnns [ e Neiiis [
........ Spectrum Health Kelsey Hospital....................... Spectrum Health System............ccccccoeervereeee. | Ownership......... |....100.000 | Spectrum Health System..........coccoeoveevveneonenns [N | e
........ Spectrum Health Zeeland Community Hospital. |Ml.............. [NIA............... | Spectrum Health System..................ccceuencee... | Ownership........ |....100.000 | Spectrum Health System...........ccocoeeveevivcccees [N | e
........ Spectrum Health Continuing Care..........cccceceeeee Ml [NIAL............. | Spectrum Health System..............cc.ccccveneeeee. | Ownership........ |....100.000 | Spectrum Health System..........ccooeveeeevevecens [ e Neiiis [
................................................................................................................................................ Spectrum Health Medical Group...........cccoecvveee [Mloecveeee [NIAL.............. | Spectrum Health System...........c..cccccovcevreennee. | OWnership........ |....100.000 | Spectrum Health System.........cccoovvevernrcnrcneens | veereNuvieis [
................................................................................................................................................ Spectrum Health Lakeland.............ccccccovvvivecveees ML [NIAL............ | Spectrum Health System.............ccccocevvevneeene. | Ownership........ |....100.000 | Spectrum Health System..........ccoeveevvevevecnns [N [
Aster Explanation

|Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; McLaren Northern Michigan (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of June 30, 2019 of the Priority Health

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? SEE EXPLANATION

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:

* 955 6 120193650000 2 *

Q117



Statement as of June 30, 2019 of the Priority Health
Overflow Page for Write-Ins

NONE

Q18



Statement as of June 30, 2019 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ceiiuiieieiciiise ettt snsens | sessessessssastes e s sess s bnsessns 255,845 | oo 544,949
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ ...(130,251)
5. Deduct amounts reCEIVEA ON GISPOSAIS...........cuueiueireuiieiieieieisiie ettt s st s s b s ssebsesese | 1ebsssessessessnssssesses e b estes s s snsessessesnte | Suebistessessesansansesses s b entes e b b ens s ssne s
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) ....199,921
10. Deduct total nonadmitted amounts ....199,921
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e .
4. Accrual Of dISCOUNL.........ccueiierieeresse et \
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c..cccecuevereereereercrreinnns ..
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAI.........ccceiieieieieteiete ettt ettt ettt bes et s benaes | ebessssssesssseses s seses st st bes et ssees 0 [ o
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion.............cocovereurrenceneereirnieny
3. Capitalized deferred interest and other............ccocoevvvieicieeivcescce e
4. Accrual of diSCOUNL..........covevevireieicieee et
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts reCEIVEA ON GISPOSAIS...........cvucviiiueieiiieiri ettt s a bbb s st bbb s e aessaes | ebebsssesesssesasssebesseses s sesebessebesessnaesns | 4bassesessssssesssebes s sesessnse bbb e s s snaesnaes
8. Deduct amortization of premium aNd AEPrECIALION. ..........cccvueviiiieieiciceie ettt bbb saessees | eebssbessessssssessesse s s besbes e bsses s ssessssants | sebistessessssassssse s sesbes s bbb en s b bnann
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceerrrererierrrererieirerseesiesissinsens | cvresiessssesiesissessese s s sessssesseses 0 [ oo 0
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......euereiurrsressesisesessesssesssssssssssssssssssssssssssssssssssssssessssssnes | sessassssssessasssnssessassssssssessassssssessanes 0 | o 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 681,965,806 675,476,974
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 598,158,583 299,039,362
3. Accrual of discount 263,314 | oo 790,737
4. Unrealized valuation increase (decrease) 24,026,035 | ..o (7,292,274)
5. Total gain (loss) on disposals 29,197,240 | oo (3,360,159)
6. Deduct consideration for bonds and stocks disposed of. 591,524,245 | ......coeverereeeene 281,622,146
7. Deduct amortization Of PIEMIUM.........c..ceiicieieeeiie ettt bbb bbb bbb bbb bt s bt st b st enanns | snsesssssesssesessssesesneesessnaees 192,752 | oo 1,128,923
8. Total foreign exchange change in boOK/adjUSIEd CAIMYING VAIUE...........c.ccveviveiieieciee ettt sse e | eebssessessssss st bbb es st sssessssssnes | sebstessessssesssssessssssses st e b b es s b baneans
9. Deduct current year's other-than-temporary impairmeNnt FECOGNMIZEA...........c.cvvueveiiueiriieeiee ettt ssssees | eebebssebessss et ss st ebes e s et et e s bbb esssssaesns | sbessesessssssessssebes s sesessesebessntesessnaebanaes
10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEES...........ouu e [ orrssessessrssesse s seesnees ...62,235
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 741,893,981 | ... ..681,965,806
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s 5,700,000 | oot
13. Statement value at end of current period (LIne 11 MINUS LINE 12)......civiviiiiicieiesisiesiissiesessestsssesssessssssssssessssssssssssssessass | srsesssssssessesssssssssssesas 736,193,981 | .ooovoveceeeerna 681,965,806




Statement as of June 30, 2019 of the Priority Health

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
.......................... 645,541,806 | ...cooovvvrrrriennn 722,884,046 | ool TT1493,077 | 1,681,944 | 645,541,806 | oo 598,614,719 | oo [ cereneeiennnn.038,000,323
............................ 45,466,636 | ....coovvvrerrrrrnnennnnd2,931,207 | e 24,862,273 | (1,249,013 | i 45,466,636 | oieee062,288,557 [ s | 49,286,170
....................................................................................................................................................................................................................................................................................................................................................................... 300,001
.......................... 691,008,442 | ...ooovvvvrinininnnnnn 165,815,253 | oiiiiviiiiiinnnnenn 796,355,350 | i 432,931 | 691,008,442 [ iii000860,901,276 |0 [ iiiicne....687,586,494

20IsO

15.  Total Bonds and Preferred SoCK..........covviiiiiisinieiisiecsssnienans

.......................... 691,008,442

.......................... 765,815,253

.......................... 796,355,350

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....261,472,373; NAIC 2 §.....14,842,907;

NAIC3 $

NAIC4S......... 0;

NAIC5$

.......... 0; NAIC6S.........0.




Statement as of June 30, 2019 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrieriernerienes | s 252,156,345 | .......cccouvvennn )3, SN O 251,362,226 | ....ovvvoevrririirirn 2,409,067 | ..o 228,600
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cururirrerrieiecineieieesste sttt ssessssssssesssntes | stssssessesssssssssesssssssssessnes 256,174,533 | ..o 252,615,665
2. Cost of short-term iNVEStMENS ACUITEM. .........c.cvcviiiiieiice ettt b e s ssaens | ebesssssesssssbessssaesssaesesans 149,286,527 | ...cocvvvvevveeriereeeei, 300,220,094
3. ACCTUAL OF QISCOUNL. ...ttt ettt e e e s s s s s et e e et et et e e ete s e e st eese s e st sesesesesesese st st snsnsnenenenenennenesenenenenenens | seetesessssssssssesssessssssssssensninas 147,873 | oo 1,661,700
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........cceuiveiieiicicieise ettt ettt bbb bbbt b st s s bbb ensebsenss | essessnsstessesssessessesssssnsense st (17,390) | w.vovrererereeeeseee s (2,542)
6. Deduct consideration reCeiVEd ON QISPOSAS..........cvriviiirereiireiriiee it b s b bbb s e aes s sssesanses | ebessssessssesessnsesesssansenans 154,181,113 | oo 297,925,569
7. Deduct amortization Of PIEMIUM.........c.ccuiiiueiieieiceie ettt bbbt st en s s bsesns | ebbessessstessessssensessessnsensenses et 276,498 | ..o 394,815
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvrerrrrmrenrirnininsnsiseissesesseies | seevessessnssssssessssssssssssessns 252,133,932 | oo 256,174,533
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......cviviiiiieiiisiciiitesees st esssssssesessssessessessssssssnes | esisssssesssssesssssssssssssesans 252,133,932 | oo 256,174,533

QsI03




Statement as of June 30, 2019 of the Priority Health

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2019 of the Priority Health

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
.......................................... 208,911,123
....................................... 2,445,847,105
................................................. 263,554

.......................................... 167,145,458

....................................... 2,829,031,457

................................................... 26,245

....................................... 2,267,684,005 | ....ccovvvvvvrriinciieriinnnnnnnnn2,787,275,354
.......................................... 387,367,245 | ... 208,911,123
.......................................... 208,911,123
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
36179Q  T7 6 | GNMAHMAZ3TA........ooiieeteene st sninns | soeresessennenes 05/09/2019........ BANK OF NEW YORK.......cccevvriviriiniierniineinas 1,258,240 | ..o TAB1,676 | v 3,227 [
36179R  BX 6 | GNMA #MA2754.... .. | 04/12/2019........ BANK OF NEW YORK 532,847 520,446 810 |1
36179R  NX 3 | GNMA#MA3106.... .| 04/12/2019........ BANK OF NEW YORK 553,950 534,330 950 |1
36179T  SH 9 | GNMA #MA5020.... 04/12/12019........ BANK OF NEW YORK 823,968 | ..o 798,002 | ..o 1419 [T
36179U GD 8 | GNMA #MA559.... .. | 05/20/2019........ BANK OF NEW YORK 1,657,936 | ..o 1,500,044
912810 QA 9 |US TREASURY N/B.... .. | 04/11/2019........ BANK OF NEW YORK 2,884,232 | .o 2,575,000
912810 RB 6 |US TREASURY N/B.... .. | 04/11/2019........ BANK OF NEW YORK 4,426,312 | oo 4,425,000
912810 RK 6 |US TREASURY N/B.... .. | 04/11/2019. BANK OF NEW YORK 2,296,801 | ..oovoeieee e 2,475,000
912810 SH 2 |US TREASURY N/B.... .. | 05/23/2019........ BANK OF NEW YORK 6,645,742 | ..o 6,500,000
912828 2P 4 |US TREASURY N/B.... .. | 04/03/2019........ BANK OF NEW YORK 1,056,763 | ..o 1,071,000
912828  3F 5 |US TREASURY N/B.... .. | 04/11/2019. BANK OF NEW YORK 2,313,656 ..2,350,000 21,757 |1
912828 5M 8 |US TREASURY N/B.... .. | 04/11/2019........ BANK OF NEW YORK 1,239,512 | oo 1,175,000 15,109 [ 1o
912828  5W 6 |US TREASURY INFL IXNB..... .. | 05/23/2019........ BANK OF NEW YORK 671,956 653,426
912828 6B 1 |US TREASURY N/B.... .. | 04/04/2019. BANK OF NEW YORK 584,745 .579,000
912828 6R 6 |US TREASURY N/B.... .. | 05/23/2019........ BANK OF NEW YORK 18,104,766 18,000,000
912828 6T 2 |US TREASURY N/B.... .. | 06/19/2019........ VARIOUS 4,238,180 | oo 4,200,000
912828 M5 6 |US TREASURY N/B.... .| 04/11/2019........ BANK OF NEW YORK.......ccotuvriirerrieiernricines 3,844,546 | ....ccooovi 3,875,000
912828 W7 1 |US TREASURY N/B.... 04/11/2019........ BANK OF NEW YORK.......cccevvviivirriniicininnines 75,930,078 | .oovvvrvireisiis 76,500,000
912828 W8 9 |US TREASURY N/B.... .. | 04/11/2019........ BANK OF NEW YORK 5,734,951 | oo 5,800,000
912828 WG 1 |US TREASURY N/B.... .| 05/23/2019........ BANK OF NEW YORK 6,009,141 | .o 6,000,000
912828  WJ 5 |US TREASURY N/B.....ooiiiiiiiiiiiiiniisirsnssiisenssniseeenssss s sensssssensensssesenssnssenss | sossesensnssnes 06/28/2019........ BANK OF NEW YORK....c.coitiirinireiisrirerinninsinas 7,236,867 | .o 7,100,000
0599999,  TOtal - BONAS = U.S. GOVEIMMENL............oveviiieetiieiteiiieteteveceeeeteeeteteteseeeeeeseaesesesaseesessesesesesasaes satasssssssesesesassssessssesesessssaessesesesesesasessesesesesessseesaesesesesassssesssesesessesesasssseess s sesesasssssesesesetassssssassesetesasnsssssnsnsesesasans | eaesessssssesassssssssssesesasnssssasnsesesasnssnsss | stesesssssesesesisssesassesses 147945189 | ..ooooovvecercen 147,793,014
Bonds - All Other Government
T4727P BB 6 | QATAR (STATE OF).... ittt s | Cuovrre | 05/17/2019........ BANK OF NEW YORK......ooutiirinimemssrirernninsines 213,730 | i 200,000
1099999.  Total - BONAS = All QBT GOVEIMMENL. ... tvutriteersssseeerssseseesesessesasssssessssesessesssseasssssssesasssessass | eoessasesessassssssesssessessasssessessseesersaeesee oeseeEseetseEees oL 8808 oL L8408 E 8L 8818810818 b bbb enis ebseres 213,730 [ oo 200,000
Bonds - U.S. States, Territories and F
20772G  E5 3 | CONNECTICUT ST...ooiiiiiiiiiieieriseieiesisisssssssssss e ssssssssesssssssssesssssssssssssessssssssenss | sonseessossnes 05/16/2019........ BANK OF NEW YORK......ccvvvrirrrireieinricinns 661,908 | ..o 600,000
20772G  F4 5 | CONNECTICUT ST.....iiiiiiiiiiiniieisiiiisnississsssssissnssesssnsssssenssssssssensssnsssssnssenssnsssssenss | sossesensonsenes 05/09/2019........ BANK OF NEW YORK 363,915 300,000
1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS. ..........eviureiieiiieiseiieeiiesteseassetsessesssasiess | eeessessessesassessesssssssessessesassassesssssesessessessssassessessessssassessesassessesssssssassessesassessessessesassessesasssssessessnsassassessssssessessesansaness  sesssas 1,025,823 900,000
Bonds - U.S. Political Subdivisions of States
981305  SA 4 |WORCESTER MA.. ..ottt enssssensenes | sosesensnsses 06/05/2019........ BANK OF NEW YORK 406,840 350,000 9,479
2499999. Total - Bonds - U.S. POltICAl SUDGIVISIONS OF SEAES.............c...overereeiriecieeiviessieeiesseseseessessiens eooessassseessesessesssesseesesesesesessseessesesesesesssessssseessesesseesssesesssssessseessseeasessassssssssesssesssasssssssssssssssesssessssssssssenssesesseens nrvens 406,840 350,000 .9,479
Bonds - U.S. Special R e and Special A
20281P KT 8 | COMMONWEALTH PA FDS AUTH... .. | 06/04/2019........ BANK OF NEW YORK 365,383 350,000 [ oo 188 | 1FE
20281P KW 1 | COMMONWEALTH PA FDS AUTH... .. | 05/09/2019........ BANK OF NEW YORK 500,000 500,000 |...... 1FE
23542) BP9 |DALLAS TX WTRWKS & SWR SYS... .. | 05/15/2019........ BANK OF NEW YORK 584,142 600,000 | ..ovorerrreriiierierieeereeeeenen 2,062 [1FE.....cocoimiririrn
3128MJ  6H 8 |FHLMC G08871.. .. | 05/01/2019. BANK OF NEW YORK 24,104,566 23,885,306 |...... 1
3128MJ 6P 0 |FHLMC G08877........ .. | 05/01/2019........ BANK OF NEW YORK 20,493,631 ....19,941,349
3128MJ XK 1 |FHLMC G08681........ .. | 05/01/2019........ BANK OF NEW YORK 1,022,988 ..1,008,425
3128MJ XX 3 | FHLMC G08693 .. | 04/26/2019. BANK OF NEW YORK 1,245,951 .1,226,594
3128P7  TE 7 [FHLMC CO1793.......coiiieiicierieieiiesis ittt .. | 05/06/2019........ BANK OF NEW YORK 755,399 736,638
3130AE B2 5 [FHLB. ..o .. | 06/25/2019........ CITIGROUP/ELECTRONIC. 1,081,350 ..1,000,000
3132AD  6M 5 |FNMA#ZT1776....... .. | 05/20/2019. BANK OF NEW YORK 995,772 .984,010
3132AD  6R 4 |FNMA #ZT1780....... .| 05/20/2019........ BANK OF NEW YORK 985,483 993,829




1'¥030

Statement as of June 30, 2019 of the Priority Health

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
BM132KF P71 [ FHLMC VB134B........ouioiiiiicireisi et sntssnns | anssessessnsene 05/02/2019........ BANK OF NEW YORK.......ccvvuirrririiriircineirenns 632,595

3132XC RO 8 |FHLMC GB7712......ociieiciriiiisiees st sssnsessens | soesesessonnenes 05/01/2019........ BANK OF NEW YORK......cocovirmirierirereineirnes 1,448,968

31335A FW 3 |FHLMC G60181.......... .. | 05/01/2019........ BANK OF NEW YORK. 681,073

3137B5 KW 2 [FHMS K035 A2.........ccovvvirviniernieines .| 04/26/2019........ BANK OF NEW YORK. 645,605

3137B7  YY 9 [FHMS K037 A2.......oiiiiiieiiee it nisnisennens. | eesesesenenenes 04/25/2019........ BANK OF NEW YORK......cocvvurevirrierirererieirenes 698,810

3137BL  AC 2 |FHMS K048 A2 .. | 04/24]2019........ BANK OF NEW YORK. 436,986

3137BN  6G 4 |FHMS K053 A2 .. | 05/07/2019........ BANK OF NEW YORK. 481,253

3137BS P72 |FHMS K058 A2 .. | 04/15/2019........ BANK OF NEW YORK. 672,069

3137BX QY 1 |FHMS K064 A2 .. | 04/11/2019. BANK OF NEW YORK. 715,723

3137F1 G4 4 |FHMS K065 A2 .. | 04/18/2019........ BANK OF NEW YORK. 432,670

3137FL N3 4 |FHMS K734 A2 .. | 04/11/2019........ BANK OF NEW YORK. 407,996

3137FL YR 9 |FHMS KF62 A .. | 05/21/2019. BANK OF NEW YORK. 1,000,000

3137FM  CF 7 |FHMS KC04 ASB .. | 06/05/2019........ BANK OF NEW YORK. 598,469

3138EG  FA 7 |FNMA #AL0160. .. | 04/23/2019........ BANK OF NEW YORK. 451,258

3138ET  6A 9 | FNMA #AL8964. .. | 05/11/2019. BANK OF NEW YORK. 472,784

3138LY  5E 3 |[FNMA#A08044.... .. | 04/23/2019........ BANK OF NEW YORK. 461,363
3138WQ  AX 0 [FNMA#AT2721.....cooovvvevvinee .. | 05/01/2019........ BANK OF NEW YORK. 1,084,721

3138X0 Y3 6 | FNMA #AU1629 .| 05/12/2019........ BANK OF NEW YORK. 2,153,308 .
31396W  SF 4 [FNMA 2007-80 ZB.........coooriiiiiriiieiniiesssinssis e ssssessns | ossenssssnenes 05/28/2019........ BANK OF NEW YORK......cccovrvimirinniirnininnes 2,084 2,084 |...... 1

3140GS RX 2 |FNMA #BH4101 .. | 05/01/2019........ BANK OF NEW YORK. 1,182,739 | oo 1,169,582 | .o 1,365 |1
3140H9 MK 6 |FNMA #BJ7561 .| 05/01/2019........ BANK OF NEW YORK. 5,183,510 | oo 4,979,095 |...... 1

3140HF  F7 9 |FNMAHBKT989.......coiieiiiicieiiescesiee et essssssssenienens | soesesessnsnenes 05/15/2019........ MORGANMTG........coerrirerinrirerinrieienieiees 853,248 | ... 838,445

3140HP VP 9 |FNMA #BK9621 .. | 05/20/2019........ BANK OF NEW YORK. 896,947 889,787

3140J8 MW 0 |FNMA #BM3972 .| 04/22/2019........ BANK OF NEW YORK. 468,789

3140J9 Q3 8 |FNMA #BM4973 05/12/2019........ BANK OF NEW YORK.......covvuirimririiririrciinirenne 2,053,073

3140J9  SF 9 |FNMA #BM5017 .. | 05/16/2019........ BANK OF NEW YORK. 1,163,149 1,152,792

3140J9 VF 5 |FNMA #BM5113 .| 05/28/2019........ BANK OF NEW YORK. 587,549 578,598

3140JA ND 6 | FNMA #BM5787. 05/09/2019........ BANK OF NEW YORK.......ccovvurirrririrnniereinnienns 594,448 | ..o 574,086

31417F  R8 3 |FNMA #AB8610 .. | 05/07/2019........ BANK OF NEW YORK. 897,990 898,832

31418A  GR 3 |FNMA #MA1107. .| 05/12/2019........ BANK OF NEW YORK. 598,997 584,922

31418C  5U 4 |FNMA #MA3558 05/07/2019........ BANK OF NEW YORK.......ccovvvierirriririnrirenienes 998,230 | ..o 991,798

31418C  RD 8 |FNMA #MA3183 .. | 05/01/2019........ BANK OF NEW YORK. 1,713,581 ..1,664,428

31418C  S4 7 |FNMA #MA3238 .| 05/01/2019........ BANK OF NEW YORK. 824,948 815,393

31418C V3 5 |FNMA #MA3333 05/01/2019........ BANK OF NEW YORK......cooveirimirirerirereiieirnes 928,995 | ..o 902,347

31418C 79 8 | FNMA #MA3467 .. | 05/07/2019........ BANK OF NEW YORK. 1,045,814 1,017,747

31418D AQ 5 |FNMA #MA3614 .. | 05/07/2019........ BANK OF NEW YORK. 994,349 982,869

31418D AS 1 |FNMA #MA3616 .. | 05/15/2019........ TDMBS....iiriiceiriri st 865,196 828,558

31418D BN 1 |FNMA #MA3644 .. | 05/01/2019. BANK OF NEW YORK. 11,805,116 11,954,548 1

31418D CW 0 | FNMA #MA3684 .. | 05/07/2019........ PNCB. 1,607,883 1,550,000 | ..ooveerrieenee e 2,067

31419A  NM 5 |FNMA #AE0395 .. | 05/24/2019........ BANK OF NEW YORK. 899,854 843,201
73358W  EK 6 |PORT AUTH NY &NJ . .| 06/04/2019........ BANK OF NEW YORK 439,362 .350,000 3,113

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... .. .. ruiiirieirieiisiiieiet et etietisss | eeietasesssaeseesstassesseesseseseeseeseeseseesessessseseseeseesesaeseeseesesseseesessesaesessesaessesessessesaeseesessessesessessetasseeseesessesassessebassansessnssntans | +esetsessssessessntassassessessssessessesansansessnsns | fessesssssssossassessessssnsasans 102,216,167 ..100,545,685 56,100

Bonds - Industrial and Miscell:
00206R CG 5 |AT&TINC .| 05/02/2019........ 345,555 350,000 | .. .6,580 | 2FE...
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00206R DG 4 [ ATET INC. oottt | arbsersessneina 05/14/2019........ BANK OF NEW YORK.......ccvvuirrririiriircineirenns 534,870 | .oovvvicrricrererrrnieeeenneB50,000 [ Lo 5,977 |2FE....coiviviiriiane
00206R  HW 5 [ ATET INC....ocvouiiiiiiieieeieesei e sssssnienenns | svssessssinnenes 06/05/2019........ CORPORATE ACTIONS.......ooiiiiieriereieeierseiseiesissieenes 510,210 | covvovrveriererrernieeirenrenennn 500,000 [ oo 5,806 |2FE.......ccocomivirnnnne
007589  AA 2 |ADVOCATE HLTH CORP .| 05/21/2019........ BANK OF NEW YORK.... 524,445 | ..o 500,000 [ oo 5212 [1FE .
01959L  AC 6 |ALLINAHLTH SYS .| 05/22/2019........ BANK OF NEW YORK.... 350,000 | .coovvveeneeeeeen. 390,000 | e 1FE
02008Q AB 6 |ALLYA 2019-2 A2 .| 06/04/2019........ CITI-MTG 999,899 | ...ovvirveirrrererrerennee. 1,000,000 | ..o 1FE
02378A  AA 5 | AMERICAN AIRLINE 17-1 APT .| 05/07/2019........ BANK OF NEW YORK. 545,708 | ..oovvrirririvrerrerrrnirereeennn 540,000 [ Lo 5,040 [1FE....ccoiivirininn
0258M0 DX 4 | AMERICAN EXPRESS CREDIT.......ocviiiiniieiiinrierienirisesiessessseessssssesessssssesessens | soevesessensnes 05/31/2019........ BANK OF NEW YORK.......cocovivmiririireineirnes 801,136 | .ovevverererrrrereeririenreenn800,000 | oo 4,622 |1FE. ..o
02666T AA 5 | AMERICAN HOMES 4 RENT. .| 05/13/2019........ BANK OF NEW YORK.... 300,330
026874 DD 6 |AMERICAN INTL GRP .1 05/13/2019........ BANK OF NEW YORK.... 305,187
031162  CF 5 |AMGEN INC.....coecomrvieririrerernrirerinenns .| 05/13/2019........ BANK OF NEW YORK.... 302,469
03522A  AF 7 | ANHEUSER-BUSCH CO/INBEV. .| 05/08/2019........ BANK OF NEW YORK.... 203,162
03522A AJ 9 | ANHEUSER-BUSCH CO/INBEV. .| 05/13/2019 BANK OF NEW YORK.... 203,162
054561 AM 7 | AXA EQUITABLE HLDGS.. .| 05/08/2019........ | BANK OF NEW YORK. 198,964
05492H  AA 4 |BAMLL 2019-RLJ A . .| 05/14/2019........ BANK OF NEW YORK.... 600,000
05522R DA 3 |BACCT 2018-A3 A3.....coovveernircirrirene .| 04/23/2019........ BANK OF NEW YORK.... 581,671
05526D  AZ 8 | BAT CAP CORP .| 05/16/2019........ BANK OF NEW YORK.... 393,524
05723K  AD 2 |BAKERHUGHES INC........cccovvvririrrirnn .| 05/15/2019 BANK OF NEW YORK.... 599,994
06051G  HC 6 |BANK OF AMER CORP. .| 05/02/2019........ | BANK OF NEW YORK. 1,193,040
06051G  HR 3 |BANK OF AMER CORP. .| 04/12/2019 BANK OF NEW YORK.... 604,908
06406H DD 8 |BANK OF NY MELLON CORP .| 05/31/2019........ BANK OF NEW YORK.... 801,288
06541F  BA 6 | BANK 2017-BNK4 A4 .| 04/23/2019........ BANK OF NEW YORK.... 615,727
071813  BP 3 |BAXTERINTLINC......ccooevvririrrircierirnne .| 05/14/2019 BANK OF NEW YORK.... 527,490
10373Q  AF 7 |BP CAP MKTS AMER .| 05/31/2019........ | BANK OF NEW YORK. 821,112
110122 CC 0 |BRISTOL-MYERS SQUIBB .| 05/13/2019 BANK OF NEW YORK.... 604,566
110122 CD 8 |BRISTOL-MYERS SQUIBB .| 05/16/2019........ BANK OF NEW YORK.... 254,223
11120V AA 1 |BRIXMOR OPERATING PRTNRS. .1 05/13/2019........ BANK OF NEW YORK.... 302,649
11135F  AD 3 |BROADCOM INC .| 04/12/2019........ BANK OF NEW YORK.... 590,088
115236 AB 7 | BROWN & BROWN INC........cocovvrvrrrrrrrnens .| 04/15/2019........ BANK OF NEW YORK.... 607,842
12591Q AR 3 [COMM 2014-UBSA AB.........cooiiiiiiieiireissie et ssssssiessssissssesins. | ossnsseneenes 05/13/2019........ BANK OF NEW YORK. 726,031 TFE. s
12591V AD 3 |COMM 2014-CR16 A3 .| 05/13/2019........ BANK OF NEW YORK.... 726,580 TFE s
12592G BD 4 |COMM 2014-CR19 A5 .| 04/11/2019........ BANK OF NEW YORK.... 98,603
125936 AF 9 |COMM 2015-PC1 A5, .| 05/13/2019........ BANK OF NEW YORK.... 734,535
12624K  AD 8 |COMM 2012-CR2 A4 .| 04/122/2019........ BANK OF NEW YORK.... 785,149
126650  CM 0 | CVS HLTH CORP......oriiiiicieierrieeie et nsssisenss. | evsasesenenenes 05/21/2019........ BANK OF NEW YORK......cooveirimirirerirereiieirnes 609,840 | ....ovovvernrrcerrerererreen 800,000 | 9,994 | 2FE e
126650 CW 8 |CVSHLTH CORP......cccovvvvriniinee .| 05/08/2019........ BANK OF NEW YORK.......coovuiriririirierciinirenns 255,078 | ..ovvrvrerererncerernereernnenenni 250,000 | o 1,281 | 2FE
141781 BK 9 |CARGILL INC .| 05/20/2019........ BANK OF AMERICA 995,010
161175  AY 0 |CHARTER COMM OPT LLC/CAP....... .| 04/15/2019........ BANK OF NEW YORK.... 608,500
161175  BA 1 |CHARTER COMM OPT LLC/CAP....... .| 05/08/2019........ BANK OF NEW YORK.... 226,060
17108)  AA 1 |CHRISTUS HLTH.. .| 06/12/2019 BANK OF NEW YORK.... 440,044 | oo 400,000 | e 1,862 [ TFE
172967 LS 8 |CITIGROUP INC .| 05/02/2019........ | BANK OF NEW YORK. 736,980
172967  LZ 2 |CITIGROUP INC.... .| 04/12/2019........ BANK OF NEW YORK.... 594,000 | ..o 575,000 [ i 8,720 | TFE e
17322Y  AD 2 |CGCMT 2014-GC25 A4. .| 04/12/2019........ BANK OF NEW YORK.... 360,350
17323C  AE 7 |CGCMT 2015-GC27 A5 .| 04/12/2019........ BANK OF NEW YORK.... 170,339
17323V AZ 8 |CGCMT 2015-GC29 A4. .| 04/11/2019........ BANK OF NEW YORK.... 606,703
20030N CM 1 |COMCAST CORP.. .| 05/08/2019 BANK OF NEW YORK.... 216,686
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21079N  AA 9 | CONTINENTAL AIR 2007-1.....ourvrierriiirieiiieineiesesssesesssssssesessssssssssssesssssssssesssssssess | avsesessssens 05/02/2019........ BANK OF NEW YORK.......ccvvuirrririiriircineirenns 420,736 | oo 399,898
22822V AG 6 | CROWN CASTLE INTL CORP.......cooviiirriiirinrieineissireriesi st ssssssesisnienss | oenenssenenenes 05/16/2019........ BANK OF NEW YORK......cocovirmirierirereineirnes 348,408 | ..o 350,000
23355L  AD 8 |DXC TECH CO....ccovveirnrirrirerirircirneirnns .. | 04/12/2019........ BANK OF NEW YORK. 620,976 600,000
233851 DR 2 |DAIMLER FIN NALLC .| 05/14/2019........ BANK OF NEW YORK. 606,402 . 600,000
24703D  AY 7 |DELL INT LLC/EMC CORP.......ccovviireririirirerirererineireresisseesissnesenens 04/12/12019........ BANK OF NEW YORK......cocvvurevirrierirererieirenes 602,862 | ..o 600,000
25272K  AK 9 |DELL INT LLC/EMC CORP. .. | 05/13/2019........ BANK OF NEW YORK. 270,163 250,000
26078)  AE 0 |DOWDUPONT INC .. | 04/11/2019........ BANK OF NEW YORK. 594,447 525,000
26252T AA 4 |DTAOT 2019-2A A .. | 05/07/2019........ BANK OF NEW YORK. 899,950 900,000
28370T AD 1 |KINDER MORGAN ENER PARTNERS .. | 04/10/2019. BANK OF NEW YORK. 483,656 .375,000
29273R AT 6 |ENERGY TRANSFER OPERATNG .. | 05/08/2019........ BANK OF NEW YORK. 190,946 200,000
29379V AG 8 |ENTERPRISE PRODS OPERATIONS....... .. | 05/08/2019........ BANK OF NEW YORK. 241,640 200,000
33845W  AA 7 |FCAT 2019-2 A .. | 05/14/2019. BANK OF NEW YORK. 599,960 .600,000
345397  XQ 1 |FORD MTR CREDIT CO .. | 05/13/2019........ BANK OF NEW YORK. 498,540 500,000
345397 YQ 0 |FORD MTR CREDIT CO .. | 04/12/2019........ BANK OF NEW YORK. 600,888 625,000
35137L  AB 1 |FOX CORP, .. | 05/06/2019. MKTX 1,040,950 | ..... ..1,000,000
361448  AX 1 |GATX CORP .. | 05/08/2019........ BANK OF NEW YORK. 188,102 200,000
37045X CR 5 |GENERALMTRS FINL CO.......cccoevrurneee .. | 04/15/2019........ BANK OF NEW YORK. 606,901 575,000
375558 BA 0 |GILEAD SCIENCES INC..... .| 05/15/2019........ BANK OF NEW YORK. 613,386 . 600,000
378272 AN 8 |GLENCORE FDGLLC..........cccce.u. 04/15/2019........ BANK OF NEW YORK......cccovrvimirinniirnininnes 610,838 | ..o 625,000
38141G WL 4 | GOLDMAN SACHS GRP INC.... .. | 05/02/2019........ BANK OF NEW YORK. 740,790 750,000
38141G WM 2 | GOLDMAN SACHS GRP INC.... .| 04/16/2019........ BANK OF NEW YORK. 592,812 . 600,000
401378  AC 8 | GUARDIAN LIFE INS 05/23/2019........ BANK OF NEW YORK.......covvueriririrerirercrineirenes 626,152 | ..o 575,000
404119 BV 0 [HCAINC .. | 05/16/2019........ BANK OF NEW YORK. 212,730 200,000
40430K  AB 7 |HASC 2006-OPT4 1A1 .| 05/15/2019........ BANK OF NEW YORK. 232,211 . 233,378
40443R  AA 9 |HPLY 2019-HIT A.....cvvvvne 05/16/2019........ BANK OF NEW YORK.......covvuirimririiririrciinirenne 600,000 | ..o 600,000
428041 BK 2 |HFLF 2019-1 A2............c.... .. | 05/15/2019........ BANK OF NEW YORK. 599,915 600,000
446438 RQ 8 [HUNTINGTON NATL BK .| 05/31/2019........ BANK OF NEW YORK. 802,968 . 800,000
44891A  AY 3 |HYUNDAI CAP AMER........ovvmiiriieieiniissiesiesississssss s sessseensnes 04/15/2019........ BANK OF NEW YORK.......ccovvurirrririrnniereinnienns 608,304 | .....oviiieeaad 600,000
459200 KB 6 [IBM CORP.......cccovvvirrinrierninninas .. | 05/08/2019........ BANK OF NEW YORK. 597,174 600,000
46643A BD 4 |JPMBB 2014-C23 A4 .| 05/13/2019........ BANK OF NEW YORK. 725,730 . 700,000
46643G  AD 2 | JPMBB 2014-C24 AAT.......oiimiiniiirireririssiesisesiesiesesssis e 05/13/2019........ BANK OF NEW YORK.......ccovvvierirriririnrirenienes T13,973 | e 700,000
46643P  BE 9 | JPMBB 2014-C25 A5 .. | 04/12/2019........ BANK OF NEW YORK. 618,258 600,000
46647P  AM 8 | JAMORGAN CHASE & CO.......... .| 05/02/2019........ BANK OF NEW YORK. 740,040 . 750,000
46647P  AY 2 |JPMORGAN CHASE & CO.......... 05/21/2019........ BANK OF NEW YORK......cooveirimirirerirereiieirnes 726,523 | ..o 700,000
49456B  AH 4 | KINDER MORGAN INC.......ovoiieiiiiiieiintiesiesisiesiesessssi e sesiseenses .. | 05/08/2019........ BANK OF NEW YORK. 215,524 200,000
53227J  AB 0 |LIFE STORAGELP.......... .. | 05/22/2019........ BANK OF NEW YORK. 497,380 500,000
56274M  SD 5 | MANHATTAN ASSET FDG CO .. | 04/11/2019........ BANK OF NEW YORK. 1,995,746 ..2,000,000 |........ 1
575767 AG 3 |MASSMUTUAL LIFE INS CO .. | 04/16/2019. BANK OF NEW YORK. 585,094 .375,000
59166E  AB 1 [MST 2019-TAATA ..o .. | 04/26/2019........ BANK OF NEW YORK. 407,263
594918  BE 3 |MICROSOFT CORP... .. | 05/08/2019........ BANK OF NEW YORK. 205,594
61691X  AA 1 |MSC 2019-PLND A.... .. | 05/10/2019. BANK OF NEW YORK. 600,000
61744Y  AQ 1 |MORGAN STANLEY. .. | 05/02/2019........ BANK OF NEW YORK. 1,860,204 12,784
638671  AE 7 |NATIONWIDE MUT INS .. | 04/25/2019........ BANK OF NEW YORK. 584,260 .2,603
63874U  AA 2 |[NCMS 2019-10K A .| 05/30/2019........ BANK OF NEW YORK. 514,996 11,660
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64952G  AQ 1 [NEW YORKLIFE INS.......ciiiiiiiirieieieierssiseesi s ssssssssensns | sissssessnssnes 05/14/2019........ BANK OF NEW YORK.......ccvvuirrririiriircineirenns 664,300
654740  BF 5 |NISSAN MTR ACCEPT ..ot sisssssssessessans | coesesessssanes 05/21/2019........ BANK OF NEW YORK......cocovirmirierirereineirnes 730,234
654740  BJ 7 |NISSAN MTR ACCEPT .| 05/21/2019........ BANK OF NEW YORK.... 404,264
655844 CB 2 |NORFOLK STHRN CORP.........cccccomvruunee .| 05/08/2019........ BANK OF NEW YORK.... 210,246
682680 AV 5 |ONEOKINC .| 05/08/2019........ BANK OF NEW YORK.... 205,642 .
68389X BQ 7 |ORACLE CORP .| 05/08/2019........ BANK OF NEW YORK.... 197,782 1FE....
69335P DB 8 |PFSFC 2018-F A 04/26/2019........ BANK OF NEW YORK. 680,992 1FE
72353P  AA 4 [PION 2019-1 A..ooviiiceceeeceies .| 05/23/2019........ BANK OF NEW YORK.... 349,998 1FE
74368C  AQ 7 |PROTECTIVE LIFE GLOB .| 05/29/2019........ BANK OF NEW YORK.... 603,876 TFE. s
74432Q BN 4 |PRUDENTIAL FINL INC .| 05/21/2019........ BANK OF NEW YORK.... 597,812 TFE s
759351 AN 9 |REINSURANCE GRP OF AMER... .| 05/08/2019........ BANK OF NEW YORK.... 598,524
78355H KM 0 |RYDERSYSINC.............. .| 05/15/2019 BANK OF NEW YORK.... 599,652
785592 AV 8 | SABINE PASS LIQUEFACTION .| 04/15/2019........ | BANK OF NEW YORK. 613,184
808513 AR 6 | SCHWAB (CHARLES) CORP........ccccouvrnec .| 05/13/2019........ BANK OF NEW YORK.... 292,500 .
83405T  AA 1 |SCLP 2019-3 A .| 05/21/2019........ BANK OF NEW YORK.... 599,953 1FE
85022W AL 8 |SCFT 2019-AA A ... .| 05/28/2019........ BANK OF NEW YORK.... 399,904 1FE
85208N  AE 0 | SPRINT SPECTRUM / SPEC | .| 05/16/2019 BANK OF NEW YORK.... 358,278 2FE e
86787E  BE 6 |SUNTRUST BKS INC.... .| 05/15/2019........ | BANK OF NEW YORK. 599,694 1FE
87165B AN 3 | SYNCHRONY FINL .| 04/15/2019 BANK OF NEW YORK.... 608,964 2FE i
87166P  AE 1 |SYNIT 2019-1A........ .| 04/12/2019........ BANK OF NEW YORK.... 704,102 1FE
872287 AL 1 |TCI COMMUNICATIONS INC......ccccovuverec .| 05/23/2019........ BANK OF NEW YORK.... 633,015 TFE i
87305Q CN 9 |TTXCO .| 05/23/2019 BANK OF NEW YORK.... 607,090 {15 S
887317 AQ 8 | WARNER MEDIALLC... .| 06/27/2019........ | BANK OF NEW YORK. 204,976 2FE
89176L  AA 2 | TPMT 20186 A1A .| 06/24/2019 BANK OF NEW YORK.... 370,905 1FE
89231X  AA 9 | TALNT 2019-1A A .| 06/10/2019........ BANK OF NEW YORK.... 399,866 1FE
90931L  AA 6 |UNITED AIR 2016-1 AAP. .| 05/23/2019........ BANK OF NEW YORK.... 635,383 TFE i
92340L  AC 3 |VEREIT OPERATING PRTNR .| 05/13/2019........ BANK OF NEW YORK.... 298,752
92343V CX 0 |VERIZON COMMUNICATIONS.... .| 05/08/2019........ BANK OF NEW YORK.... 210,066
92343V DU 5 | VERIZON COMMUNICATIONS.........covvimririiirniiiierssiseeesissisessssessssesesssnssensens. | oerenesenenenes 04/16/2019........ BANK OF NEW YORK. 425,224
92347Y  AA 2 [VZOT 2019-AA A ..o .| 04/12/2019........ BANK OF NEW YORK.... 804,844
92939K AE 8 |WFRBS 2014-C24 A5..... .| 04/24/2019........ BANK OF NEW YORK.... 617,250
92940P  AF 1 |WRKCOINC .| 05/16/2019........ BANK OF NEW YORK.... 299,907
94988X AV 8 |WFCM 2014-LC16 ASB .| 05/29/2019........ BANK OF NEW YORK.... 255,309
94989Q AV 2 |WFCM 2015-SGT Ad......ireiiiieriiieeei s ssssisssenes | sossesessennes 05/03/2019........ BANK OF NEW YORK. 440,307
950000 2A 0 |WELLS FARGO & CO.... .| 05/02/2019........ BANK OF NEW YORK.... 748,740
950000 2C 6 |WELLS FARGO & CO.... .| 05/14/2019........ BANK OF NEW YORK.... 670,397
96221Q  AD 5 |WFRBS2013-C18 Ad..... .| 04/23/2019........ BANK OF NEW YORK.... 623,320
96950F  AJ 3 |WILLIAMS COS INC .| 04/12/2019........ BANK OF NEW YORK.... 604,482
970648  AH 4 |WILLIS NORTH AMER INC .| 04/15/2019 BANK OF NEW YORK.... 596,770
981464 FJ 4 |WFNMT 2016-AA....... .| 04/11/2019........ | BANK OF NEW YORK. 590,719 1FE
981464  HA 1 |WFNMT 2019-AA....... .| 04/16/2019........ BANK OF NEW YORK.... 477,672 1FE
009090  AA 9 |AIR CANADA 2015-1A PTT. 06/07/2019........ BANK OF NEW YORK.... 345,350 1FE....
00080Q  AF 2 |ABN AMROBKNV........ccccrvrvnecn 04/12/2019........ BANK OF NEW YORK.... 1,226,508 .
00216L  AA 1 | ASB B LTD....ooiiiiieiiiciieieie et C... 04/12/12019........ BANK OF NEW YORK.... 612,462 1FE....
00507U  AS 0 |ALLERGAN FDG SVCS C... 04/11/2019 BANK OF NEW YORK.... 608,598
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03879Y  AA 5 [ARCLO 2019-FLT A.ooiiiiiiciriereriscienisisiesssieeessssssssesssenssssssssessssssssesssssssssees | Guoverrnennes 05/14/2019........ BANK OF NEW YORK.......ccvvuirrririiriircineirenns 600,000 1FE

05533U  AD 0 | BBVABANCOMER SA TX...ovviiirriniierniirinsiseississesssissesenssesnsssssesssssesesssssssnes | Crvernrirenes 05/15/2019........ BANK OF NEW YORK......cocovirmirierirereineirnes 310,125 2FE e

05578Q AA 1 |BPCE SA.....cooiviricinin 04/25/2019........ BANK OF NEW YORK.... 643,284 2FE.

05579H  AC 6 | BNZ INTL FDG/LONDON.......coouiiiuriimieirnimnieniiessiesisesissesssse st sesesssssssessinens 05/29/2019........ BANK OF NEW YORK.... 689,822 TFE i

06675F AR 8 | BANQUE FED CRED MUTUEL.......ccmiiiiriierineierniiciesieresissese s sissesessesesssenerenes 04/15/2019........ BANK OF NEW YORK.... 588,546 1FE....

06738E  AE 5 [BARCLAYS BKPLC......cccovvvmrrrrinrrrrrirsrirnns 05/07/2019........ BANK OF NEW YORK.... 493,575

06738E  BE 4 |BARCLAYS PLC.......oooiiiiiiinisiieeseinisee s ssssssssesissssssssssssssssssssesens. | Guoveveenrnes 04/12/12019........ BANK OF NEW YORK. 613,152

08180R AL 9 | BSP 2015-VIIA ATAR ..ottt 05/02/2019........ BANK OF NEW YORK.... 699,125

09659W  2H 6 |BNP PARIBAS.........ccccoooviirvirrinines 05/15/2019........ BANK OF NEW YORK.... 651,276

126256 AC 8 |CNOOC FIN 2013 LTD . 05/14/2019........ BANK OF NEW YORK.... 298,440

21684A  AF 3 | COOPERATIEVE RABOBANK.......ccotiiiiiiieiriieiiesisissstsssissiessessssisesssssssssssessssss 04/12/2019........ BANK OF NEW YORK.... 591,564

21987B AV 0 |CODELCO INC 05/13/2019. BANK OF NEW YORK.... 320,700

22535W  AD 9 | CREDIT AGRICOLE LONDON 05/13/2019........ | BANK OF NEW YORK 594,654

225401  AC 2 |CREDIT SUISSE GRP AG 04/15/2019........ BANK OF NEW YORK.... 610,164

22546D  AA 4 |CREDIT SUISSE AG......c.cocorererininnee 05/07/2019........ BANK OF NEW YORK.... 707,688

248230 AS 5 | DENT1 2015-TA ATRR ...ttt 05/31/2019........ BANK OF NEW YORK.... 600,000

251526  BP 3 |DEUTSCHE BKNY. 04/11/2019 BANK OF NEW YORK.... 591,348

25243Y AP 4 | DIAGEO CAP PLC. 05/31/2019........ | BANK OF NEW YORK 820,464

26874R  AA 6 |ENISPA 05/22/2019 BANK OF NEW YORK.... 608,064

279158  AK 5 |ECOPETROL SA 05/14/2019........ BANK OF NEW YORK.... 302,550

286230  AA 7 |AWPT 2015-4A AR 06/03/2019........ BANK OF NEW YORK.... 600,000

29278G  AF 5 |ENELFIN INTLNV....oooiiiiinircicirne 04/10/2019. BANK OF NEW YORK.... 189,182

314890 AA 2 |FERGUSON FIN PLC 05/07/2019........ | BANK OF NEW YORK 608,100

36164Q NA 2 |GE CAPINTL FDG 05/02/2019. BANK OF NEW YORK.... 278,919

40052V AC 8 | GRUPO BIMBO SAB DE CV. 04/15/2019........ BANK OF NEW YORK.... 608,340

404280 BJ 7 [HSBC HLDGS PLC......cccocvvervrrrinns 05/13/2019........ BANK OF NEW YORK.... 605,172

44040H AA 0 |HORZN 2019-1A......cceveece 06/21/2019........ BANK OF NEW YORK.... 499,998

456837 AP 8 |ING GROEP NV 04/12/2019........ BANK OF NEW YORK.... 600,840

46132F  AD 2 |INVESCO FIN PLC 05/23/2019........ BANK OF NEW YORK.......ccovivriririereireirnes 615,654

46651N  AA 2 |JOLAR 2019-1 A 05/17/2019........ BANK OF NEW YORK.... 350,000

47048C  AK 4 |JTWN 2015-8A A1AR 05/09/2019........ BANK OF NEW YORK.... 597,600

482466  AD 1 [KEB HANABK......cccovriimicierirercicine 05/29/2019........ BANK OF NEW YORK.... 660,244

539439 AP 4 |LLOYDS BKG GRP PLC......cooiieiiiiieiiieiieisieissiessis st essssssssenins 05/13/2019........ BANK OF NEW YORK.... 614,369

539439  AS 8 |LLOYDS BKG GRP PLC.......ccccstieirriieiniieierieierineienesseesessessesssseensessssesesssenssssnnere | Gueverineene 05/07/2019........ BANK OF NEW YORK......cooveirimirirerirereiieirnes 410,092

53946 AA 2 |LNCR2019-CRE2A........ 05/07/2019........ BANK OF NEW YORK.... 600,000

55608)  AH 1 |MACQUARIE GRP LTD....ccoovtvurirriiieimriniiieiiessiesienisssisssssessessssessesessssssesseessnens 04/16/2019........ BANK OF NEW YORK.... 641,986

55818M  BA 4 |MDPK2014-13A AR2. 05/16/2019........ BANK OF NEW YORK.... 648,960

60682L  AD 4 |MITSUBISHI UFJ LEASE & FIN. 05/29/2019........ BANK OF NEW YORK.... 608,538

60687Y  AE 9 | MIZUHO FINL GRP 05/22/2019 BANK OF NEW YORK.... 591,972

62432C  AQ 4 |MVW 2015-10A AR 05/02/2019........ | BANK OF NEW YORK 799,360

63906A AA 8 |[NATWEST MKTS PLC 05/21/2019........ BANK OF NEW YORK.... 603,312

65557F  AA 4 |NORDEA BK ABP. 05/14/2019........ BANK OF NEW YORK.... 620,946

67590W CE 2 |0CT232015-1AA1R 05/03/2019........ BANK OF NEW YORK.... 798,600

70014L  AA 8 | PARK AEROSPACE HLDG........cocririireriniirierieisnissiesssiseeesississssssensssssesessssesessns | Guevereneina 05/09/2019........ BANK OF NEW YORK......covvuivririerirercririrenes 518,310
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780097  BF 7 |ROYAL BK OF SCOTLAND GRP......vvuiririiieiiiiereiiseiesissieissienenis (ORI 05/07/2019........ BANK OF NEW YORK.......ccvvuirrririiriircineirenns 402,078 | oo 400,000

80281L  AH 8 | SANTANDER UK GRP HLD Cuovrre 05/07/2019........ BANK OF NEW YORK......cocovirmirierirereineirnes 396,296 | ..o 400,000

80283L  AA 1 |SANTANDER UKPLC 04/16/2019........ BANK OF NEW YORK. 622,206 600,000 .

83368R  AG 7 |SOCIETE GENERALE SA........... 05/29/2019........ BANK OF NEW YORK. . 745,958 750,000 1FE...
853254  BJ 8 | STANDARD CHARTERED PLC 04/15/2019........ BANK OF NEW YORK......cocvvurevirrierirererieirenes 603,060 | ..o 600,000 TFE s
898339  AA 4 | TRUST F/1401 06/25/2019........ BANK OF NEW YORK. 199,994 200,000 |...... 2FE

902133 AU 1 |TYCO ELECTRONICS GRP.. 05/23/2019........ BANK OF NEW YORK. 591,630 600,000 [ ..o 5,365 [1FE.....ccccovimivirnnnn
90261A  AB 8 |UBS AG STAMFORD CT. 05/07/2019........ BANK OF NEW YORK. 726,180 650,000

90352)  AE 3 |UBS GRP FDG SWITZERLAND 04/16/2019. BANK OF NEW YORK. 640,120 .650,000
AM1145 41 7 | STATE BK OF INDIA 05/14/2019........ BANK OF NEW YORK. 299,550 300,000

G28288 AA 9 |DP WORLD CRESCENT LTD, 05/13/2019........ BANK OF NEW YORK. 304,800 300,000

3899999. Total - Bonds - Industrial and Miscellaneous. ..104,621,909 .102,332,757 697,744

8399997. Total - Bonds - Part 3....... ..356,429,658 ..352,121,456 1,091,792

8399999, TOAl - BONMMAS. ...tttk h 080 fE 48 eEE o0 E e E e f 088 EE R f LSRR E L E RS h b e ehbnEeE et E ekttt | Cnbint ettt 356,429,658 | ... 352,121,456 | ..ooviiiicne 1,091,792

Common Stocks - Mutual Funds

003021 12 8 | ABERDEEN EM MKT DBT-INST....ooiiiuirirriiriniissiierieressesssiesssiesiesessessensssssenes | seessssenssenns 06/17/2019........ VARIOUS......ooviiririieisii et nssnsinnns | oesssesssssssssssessensssens 1,546,942.845 | ...ovvvvivicr 14,503,239 XX |

233203 58 7 |DFAEMERGING MKTS VAL .. | 06/28/2019........ DIVIDEND REINVESTMENT......coviiiiniieirierenineieresissesesssensessseenessssseenssnins | cone 366.566 10,557 XX ]

315911 75 0 |FIDELITY 500 INDX FD......cocrvvrererenes .| 05/29/2019........ BANK OF NEW YORK ......cuiiiriiririiiieieiiseiesisisisessessssssesssssssssessssssssessens | osssssnssesssssesssssnssesies 531,885.610 | ..vvrvveerrrireriririrniens 52,725,000 XXX |

41664T 44 6 [HARTFORD INTL VALUE FD.....ooriiiiiiriiieisiciesenie s sssensnss | osvenisnenenes 04/16/2019........ BANK OF NEW YORK.......coiiiiiiiiiiiiisiisriesssinississsssssiesssssssesssssnsssssnns | oevssiessssssssisssssonssns 1,392,507.778 | ..o 20,150,000 XX |

461418 44 4 |WCM FOCUSED INTL GWTH .. | 04/16/2019........ BANK OF NEW YORK.......vuiiririiieiirierssineiesissisesesisensssssssesiesissssessssssssesiens | sevesssnsssesssssessnssnssss 1,243,648.307 ....20,150,000 XXX |

72201F 49 0 |PIMCO INC FD-INS, .| 06/28/2019........ VARIOUS ...ttt ssassessssnns | eoissessesssssssssssssassesaess 4,860,194.042 ....58,518,841 XX |

922908 87 6 | VANGUARD SMALL CAP IX FD....ovuiieririririniinieerinereesesiessessssiesiesissssessssssssesisenens | cossesesssnnes 06/27/2019........ DIVIDEND REINVESTMENT.......ootieiimiicinriereninriesiesissesesisessesssieneesssseessnnine | coes 521.951 38,097 XX |

94988V 70 4 |WELLS FARGO EMERGING MKTS.....cciiiiiiimiiieiinierenssessssnssssssnsssssssssssenssssssesenss | connesesaneenes 06/25/2019........ VARIOUS ... snsansens | ansesssssessnssssssnsssnssnsens 506,709.674 5,815,719 XXX [

9299999.  Total - COMMON SOCKS = IMUUAI FUNGS. ...ttt ss e e ehs ettt snisniras .171,911,453 XXX 0

9799997, TOtal - COMIMON STOCKS = PAM 3...........iiueiiiecteieiiteeicete ettt eaetesesaeaes eetatsesessssesesassesesessesesesesaseeseesesetesssasees e sesesesessseeseseseteseesesesesesesessesesenseseeesessesesessssseessssesetassssesassnsetesasnssessssssesesasnns | eaesessssssesasassesessssesesesnssssasssesesasssenans | eteterssesessesesesssesasnssses 171,911,453 XXX 0

9799999. Total - Common StockS.........covvveviirennes .171,911,453 XXX 0

9899999. Total - Preferred and Common Stocks ..171,911,453 XXX . 0

9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..........c..cviuiveiieieeiiiiieieie ettt saesieses etsetassssessessesessessesssesssesssssesassesses s s sssssse s et es s s e s s e s s e s s e s s s s b s s s ea s e e s e s bt s s b st s st s e bt es s b s s e s s s e s s e bt ensebesssnsens | ebsesasssssessessesassesses st ssessessesssensesasssns | tessessssssssssassessesnssseses 528,341,111 XXX e 1,091,792

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Government

36179N  JG 4 |GNMA#MA1163 .. | 04/22/2019. | VARIOUS . 65,962 \ 66,788 | .... ....65, . (418) | oo | cverireeeenn88,357 | i | 805 | 805 | 1,558 | 12/20/2038.

36179N LK 2 | GNMA #MA1230 ... | .. | 04/22/12019. | VARIOUS JSVTURTRTOURRIIR RN 72,729 (237) 09/20/2039.

36179Q T7 6 |GNMA#MA2374 ... | .. | 06/01/2019. | MBS PMT ....15,706 0 11/20/2044.

36179R BX 6 |GNMA#MA2754. .| 06/01/2019. | MBS PMT . e 19,117 ..(4) 4) 04/20/2045.

36179R  NX 3 | GNMA #MA3106 ..| 06/01/2019. | MBS PMT . 20,445 7 7 09/20/2045.

36179T SH 9 | GNMA #MA5020 ..| 06/01/2019. | MBS PMT . 37,462 ) (19) 02/20/2048.

361790 GD 8 | GNMA #MA5596 ..| 06/01/2019. | VARIOUS reverneeeennerenienes | e 1,800,736 | ....... 1,735,720 | ....... 1,782,099 | ........... 1,757,830 ) (3,612) 11/20/2048.

361790 H5 4 | GNMA #MA5652 .. | 04/08/2019. | VARIOUS e | v 516,882 | .......... 497,653 ) (1,257) 12/20/2048.

361790 KZ 4 |GNMA#MA5712. .. | 04/08/2019. | VARIOUS 442276 | . 423,158 ) (614) 01/20/2049.

361790 PC 0 |GNMA#MA5819 ... | .. | 04/08/2019. | VARIOUS . 790,232 | .......... 755,000 ) (836) 03/20/2049.

3617BF  SJ 2 |GNMA#BD0521.......coovverrerrerrirnieris .. | 04/22/2019. | VARIOUS v | s 153,848 | .......... 148,116 ) (442) 03/20/2048.

36196P T2 8 | GNMA #AY0569 .. | 04/22/2019. | VARIOUS . 228,740 223,101 ) (703) 11/20/2047.

36196R UU 0 |GNMA#AY2395.. .. | 04/22/2019. | VARIOUS . 95,684 | ..coovvvne 92,649 ) (491) 01/20/2048.

36202V XU 0 |GNMA#610991... .. |..|06/01/2019. | MBS PMT . 559 559 0 06/15/2034.

36291E RM 5 | GNMA#626092...........covvvmerernrircrrcirennns ..| 06/01/2019. | MBS PMT ISR RN 10,219 | oo 10,219 3) 03/15/2034.

36291S  PT 1 |GNMA#636834... .| 06/01/2019. | MBS PMT . 127 127 0 11/15/2034.

36295N ND 5 |GNMA#675488... ..| 06/01/2019. | MBS PMT . 340 340 0 06/15/2038.

36295Q LK 4 |GNMA#677230... .| 06/01/2019. | MBS PMT . 5 5 5 0 08/15/2038.

362958 C8 7 |GNMA#678795... .. |..| 06/01/2019. | MBS PMT . 142 142 145 0 12/15/2037.

36296K MW 9 | GNMA#693473........cooieceicienieieineins .. | 06/01/2019. | MBS PMT, . 775 775 779 0 06/15/2038.

36296U HC 7 |GNMA#701427 ..| 06/01/2019. | MBS PMT . 77 77 76 0 11/15/2038.

38373Q 3T 6 | GNMA 2003-46 ND. .| 05/01/2019. | VARIOUS . 91,504 | .oovvrnees 86,701 | .ooovvend 94,825 ) (525) 06/20/2033.

383738 BV 8 |GNMA 2003-10 KJ.. .| 05/01/2019. | VARIOUS . 26,709 25,117 27,628 ) (160) 02/20/2033.

383738 TN 7 | GNMA 2003-20 MB. .| 05/01/2019. | VARIOUS . 51,507 | wovrvrrns 48,127 53,970 ) (501) 03/16/2033.

38373V 2C 3 |GNMA 2002.80B.... .| 05/01/2019. | VARIOUS FSOTURTRTRI N 70,111 | o 65,729 | .o 71,861 ) (471) 11/20/2032.

38373V WR 7 | GNMA 2002-69 PD.. .| 04/23/2019. | VARIOUS . 31,534 29,848 32,833 | ... ) (161) 10/20/2032.

38373V WZ 9 | GNMA 2002-69 BE.. .| 05/01/2019. | VARIOUS . 38,992 | .ooooene. 36,718 | v 40,023 | ..o 39,706 (213) (213) 10/20/2032.

38373Y 5Y 6 |GNMA 2003-15 PE.. .| 05/01/2019. | VARIOUS . 24,273 22,950 25130 | ...... 25,008 (185) (185) 02/20/2033.

383742 M3 4 | GNMA 2008-34 PG. ... |.. | 05/01/2019. | VARIOUS SOOI RN 73,809 | oo 68,861 | .cooevnne 76,229 | oo 73,771 (337) (337) 04/20/2038.

38374B NY 5 |GNMA 2003-58 PC.. .. |.. [ 05/01/2019. | VARIOUS reveeerenssessseessaeenes | oevvenni 70,101 ) (280) 07/20/2033.

38374B QT 3 | GNMA 2003-65 AK.. .| 05/01/2019. | VARIOUS . 6,608 ) (63) ) 03/20/2033.

38374B QW 6 | GNMA 2003-65 AN.. .. | 04/23/2019. | BANK OF NEW YORK . 60,865 ) (234) ) - 08/20/2033.

38374C YU 9 |GNMA2003-84 PC.. .| 05/01/2019. | VARIOUS . 9,414 ) (60) 9,530 vevrreeena(T16) | e (116) [ v 203 | 10/20/2033.

38374D 5M 7 |GNMA 2008-31 PC.. .| 05/01/2019. | VARIOUS ) (144) ) 04/20/2038.

38374D 7K 9 |GNMA 2008-41 PE.. .| 05/01/2019. | VARIOUS ) (206) 05/20/2038.

38374D B4 0 |GNMA 2008-26 J .| 05/01/2019. | VARIOUS ) (144) 03/20/2038.

38374E 5M 5 | GNMA 2004-1 TE.... .| 05/01/2019. | VARIOUS ) (1,338) 06/20/2033.

38374F ET 7 | GNMA 2004-15 AY .. | 04/23/2019. | VARIOUS ) (246) 02/20/2034.

38374F GZ 1 |GNMA 2004-16 AE ...| .| 05/01/2019. | VARIOUS . ) (52) 02/20/2034.

38374F HC 1 |GNMA2004-16 EC......cocovvvrervrireirernrinninns .. | 05/01/2019. | BANK OF NEW YORK . 323,948 ) (914) 02/20/2034. [ 1....coovvvenne
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38374F HH 0 |GNMA 2004-16 GC.......cvvvvurvrericrirncirnnns .. | 04/23/2019. | VARIOUS (163) 02/20/2034. [ 1....covvvennne

38374F N7 5 | GNMA 2004-18 WD. .. | 05/20/2019. | VARIOUS (143) 02/20/2034.

38374G 4D 1 | GNMA 2004-42 DB.. .| 05/01/2019. | VARIOUS ! (61) 06/16/2034.

38374G  SA 1 |GNMA 2004-37 B.... .1 05/01/2019. [ VARIOUS.........ooevmiiirniiiiirineiinis | vevrersesesirenssneees | vveeriees 45,758 | ooovvene. 42,229 | ...ooouc 47,138 (219) 04/17/2034.

38374H 5D 8 | GNMA 2004-69 AD.. .| 05/01/2019. | VARIOUS 21,666 20,315 22,245 (81) 09/20/2034.

38374H 6M 7 | GNMA 2004-69 GC .| 05/01/2019. | VARIOUS 66,352 (244) 04/20/2034.

38374) 6G 6 |GNMA2004-93 PD.. .| 05/01/2019. | VARIOUS 551,180 (1,672) 11/16/2034.

38374) SK 3 |GNMA 2004-82 UY.. .| 05/01/2019. | VARIOUS 6,273 | ..............,018 | ... (31) 10/20/2034.

38374K 2D 4 | GNMA 2005-33 AY.. .1 05/15/2019. [ VARIOUS.........oooermiiiiiiinnniniiiens | vevneresereninernsnees | vveeniees 17,618 | oo 16,500 | ..oovvuvnee 18,151 (102) 04/16/2035.

38374K NP 4 | GNMA 2005-5 EC .| 05/01/2019. | VARIOUS 29,174 28,331 30,378 (125) 07/20/2034.

38374K P2 3 | GNMA 2005-26 XY.. .1 05/01/2019. | VARIOUS..........oovoereerrrneenercenrieens [ eoveeessriessieeniisniiies | ieneren 136,373 | o 126,790 | .oooonee 137,393 (569) 03/20/2035.

38374K RU 9 | GNMA 2005-3 OC... .| 05/01/2019. | BANK OF NEW YORK .120,000 (374) 01/20/2035.

38374K  SJ 3 |GNMA 2005-3 QB... .. | 05/01/2019. | VARIOUS o ...11,402 (493) 01/16/2035.

38374K  TX 1 |GNMA 2005-13 AE.. .1 05/01/2019. | VARIOUS........vvvvriiriniineinrinnnis [ reeriesiseissssinssiens | coerereeens 13,975 | oo 13,831 (79) 09/20/2034.

38374K UK 7 | GNMA 2005-13 BG. ... | .. | 04/23/2019. | BANK OF NEW YORK 283,075 260,000 (939) 02/20/2035.

38374K WQ 2 | GNMA 2005-16 CA......ccvvvrernririireririirienns .1 05/01/2019. | BANK OF NEW YORK.......ccovvivene [ wmrrrmrineirnerinnninnns | e 73,291 | oo (203) 02/20/2035.

38374K XC 2 |GNMA 2005-16 EY .| 05/01/2019. | VARIOUS (406) 114,768 02/20/2035.

38374L 2G5 | GNMA 2005-70 BY .| 05/01/2019. | VARIOUS 4,404 (20) 4,508 09/20/2035.

38374L 6H 9 | GNMA 2005-73 PG. .| 05/01/2019. | VARIOUS 24,206 (90) 05/20/2035.

38374L G8 8 | GNMA 2005-63 B.... ver |+ [05/01/2019. [ VARIOUS........cooverrinrieciirsrisniis | eoveeiiesissssisssssnies | evvsesenns 144,303 (468) 08/20/2035.

38374L  HA 2 | GNMA 2005-48 CY.....coovvvrvrrvrrrricrreircirnns .. | 05/01/2019. | VARIOUS 8,068 (54) 06/20/2035.

38374L KD 2 |GNMA 200549 B.... .| 05/01/2019. | VARIOUS 54,378 (302) 06/20/2035.

38374L RM 5 | GNMA 2005-56 BD.. .| 05/01/2019. | VARIOUS 82,197 (406) 07/20/2035.

38374L WF 4 | GNMA 2005-54 JE.. .| 05/01/2019. | VARIOUS 94,492 (309) 07/20/2035.

38374M SB 6 | GNMA 2005-91 PD.. .. 1 05/01/2019. | VARIOUS........oovorrierirrriseissienss | oesriiesiesiessiessiens | sovevirennns 10,766 (33) 12/20/2035.

38374M  SY 6 | GNMA 2005-98 DY.. .. | 04/23/2019. | VARIOUS 7,194 (22) 12/20/2035.

38374T 6M 1 | GNMA 2009-47 L .| 05/01/2019. | VARIOUS 239,368 (655) 06/20/2039.

38374T AM 6 | GNMA 2009-10 NB.. .. | 05/01/2019. | BANK OF NEW YORK......cccoiervrnee [ eormrermerinnrineriierines | v 108,781 (415) 02/16/2039.

38375D BG 2 | GNMA 2008-60 JN.. .| 05/01/2019. | VARIOUS 87,083 (278) 07/20/2038.

38375D BW 7 | GNMA 2008-60 HP.. .. 1 05/01/2019. | VARIOUS........ocovomrierierrseisnienss | oenvivesiesissssiesssens | sovevirennns 15,709 (89) 06/20/2038.

38375 4T 9 | GNMA 2007-24 KD.. .| 05/01/2019. | VARIOUS 27,307 (223) 11/20/2036.

383750 4U 6 |GNMA 2007-24 KE.. .. | 04/30/2019. | VARIOUS 15,900 (69) 04/20/2037.

383750 B8 7 |GNMA2007-18 B.... .| 05/01/2019. | VARIOUS ....19,518 (16) 05/20/2035.

383750 UL 7 |GNMA2007-19LB.. .. | 04/23/2019. | VARIOUS 7,643 (21) 04/16/2037.

38375K XH 0 |GNMA 2007-41 PC.. .| 05/01/2019. | VARIOUS .167,693 (1,025) 07/20/2037.

38375L NL 0 | GNMA 2007-56 PE .| 05/01/2019. | BANK OF NEW YORK .148,000 (448) 10/20/2037.

38375L P79 | GNMA 2007-70 PE.. .. | 04/23/2019. | VARIOUS (81) 11/20/2037.

38375P CJ 8 |GNMA 20081 PB .| 05/01/2019. | VARIOUS (45) 01/20/2038.

38375P K5 9 | GNMA 2008-7 PQ... .. | 05/01/2019. | BANK OF NEW YORK (302) 02/20/2038.

38375Q AA 7 |GNMA 2008-37 L. .. |.. | 05/01/2019. | VARIOUS (155) 04/20/2038.

38375Q D8 9 |GNMA2008-50 KB..........cccoooevirririicnianes ..| 05/01/2019. | VARIOUS (94) 06/20/2038. [ 1.......ccvueene
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38375Q EY 1 | GNMA2008-33 PB.......cccovvverirereererirrinns .| 05/01/2019. | VARIOUS (82 (82) 04/20/2038. | 1...cvvuervrnes

38375Q GF 0 | GNMA 2008-38 PL.. .| 05/01/2019. | VARIOUS (257 (257) 05/20/2038.

38375Q GP 8 | GNMA 2008-38 BG. .. | 05/01/2019. | VARIOUS (46) 05/16/2038.

38375Q K6 5 | GNMA 2008-55 PL .. | 04/23/2019. | VARIOUS (62) 06/20/2038.

38375Q TJ 8 | GNMA 2008-46 PY.. .1 05/01/2019. | VARIOUS (55) 05/20/2038.

383750 CP 3 |GNMA 2014-HO01 FD... .. | 04/25/2019. | VARIOUS 36 01/20/2064.

38375X 2P 8 | GNMA 2008-65 MP .| 05/01/2019. | VARIOUS (76) 08/20/2038.

38375X BM 5 | GNMA 2008-47 ML. .| 05/01/2019. | BANK OF NEW YORK (295) 06/16/2038.

38376C N6 2 | GNMA 2009-92 CP. .. | 05/01/2019. | BANK OF NEW YORK (340) 10/20/2039.

38376C ZW 2 | GNMA 2009-76 GD. .| 05/01/2019. | BANK OF NEW YORK 5,000 (73) 09/16/2039.

38376P 4G 2 | GNMA 2009-127 PB.... .. | 04/23/2019. | BANK OF NEW YORK ...69,000 (283) 12/20/2039.

38376R AH 9 |GNMA 2015-H10 .. | 04/25/2019. | VARIOUS . 424,664 2 04/20/2065.

38376R  MJ 2 |GNMA 2015-H32 FH... .. | 04/25/2019. | VARIOUS [ESTTTSRUIN RO 109,486 | .......... 110,237 15 12/20/2065.

38377G G5 2 |GNMA2010-76 HC .. | 04/23/2019. | VARIOUS . 2,972 | s 2,968 (1) 01/20/2040.

38377T A4 3 |GNMA2011-19 NX .. | .. | 05/01/2019. | VARIOUS . 25,316 24,557 (41) 02/20/2041.

383788 5S4 |GNMA2013-15AC. ..o ..| 06/01/2019. | MBS PMT . 5490 | oo, 5,490 (1) 08/16/2051.

383788 6P 9 |GNMA2013-13 AC.. .. | 04/02/2019. | VARIOUS et | s 775430 | .......... 834,488 413 04/16/2046.

38378F 3W 8 |GNMA2013-20 JL... .| 05/01/2019. | BANK OF NEW YORK . 97,305 | .ooovne 125,000 463 02/20/2043.

38378F NQ 9 |GNMA2013-4 ML.... .. | 05/01/2019. | BANK OF NEW YORK . 93,706 | ..oooverne 110,000 329 10/16/2042.

38378H A4 8 |GNMA2012-127 GB .. |..| 05/01/2019. | BANK OF NEW YORK . 265,740 309,000 1,260 10/16/2042.

38378K BX 6 |GNMA2013-21 AB.....ocvoriereircrieeiciins ..| 06/01/2019. | MBS PMT . 4,663 | ..o 4,663 0 07/16/2051.

383780 WX 1 |GNMA2013-152 HL.... .| 05/01/2019. | BANK OF NEW YORK . 30,122 30,000 (23) 06/20/2043.

38378V 3X 1 |GNMA2013-117 ED.... .| 05/01/2019. | BANK OF NEW YORK . 60,225 | ............ 60,000 (18) 08/20/2043.

3837H2 7G 8 | GNMA 2008-63 PE .| 05/01/2019. | VARIOUS . 9,372 ....8,767 (25) 07/20/2038.

912810 FE 3 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK [ESTTRTRTNIN RO 625,586 .500,000 (3,838) 08/15/2028.

912810 FG 8 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK . 310,078 | .......... 250,000 (1,089) 02/15/2029.

912810 FT 0 |US TREASURY N/B .| 05/01/2019. | BANK OF NEW YORK . .130,382 | . .104,000 (322) 02/15/2036.

912810 PU 6 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK JESTSURTIN ERP 668,789 | .......... 500,000 (3,137) 05/15/2037.

912810 PW 2 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK e | s 813,795 | ......... 650,000 (1,592) 02/15/2038.

912810 QA 9 |US TREASURY N/B.... .. | 05/31/2019. | BANK OF NEW YORK [ESTTRTUIN RO 938,750 | .......... 800,000 (538) 02/15/2039.

912810 QD 3 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK s | s 628,867 | .......... 500,000 (1,559) 11/15/2039.

912810 QK 7 |US TREASURY N/B .| 05/01/2019. | BANK OF NEW YORK . 294,434 250,000 (490) 08/15/2040.

912810 QN 1 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK JESTSRUTIN RO 727,311 | e 550,000 (1,461) 02/15/2041.

912810 QX 9 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK . 245,947 250,000 93 08/15/2042.

912810 RB 6 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK [ESTTTSRUIN RO 751,934 | .......... 750,000 | ......... (45) 05/15/2043.

912810 RC 4 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK s | s 794,063 | ... 700,000 | ......... 781,539 (504) 08/15/2043.

912810 RD 2 |US TREASURY N/B .| 05/01/2019. | BANK OF NEW YORK . ,167,227 | .......1,000,000 | .......1,116,700 (1,034) 11/15/2043.

912810 RN 0 |US TREASURY N/B.... .. | 04/04/2019. | CITIGROUP/ELECTRONIC......cccoe [ corrererinrinnrieries | cervevnne 497,539 | ...cco..e. 500,000 | .......... 496,816 19 08/15/2045.

912810 RT 7 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK revrereenessnenenes | o 1,756,953 | ....... 2,000,000 | ...... 1,728,906 1,610 08/15/2046.

912810 SC 3 |US TREASURY N/B.... ... |.. | 05/01/2019. | BANK OF NEW YORK JEOTRTTRII PV 1,044,727 | ....... 1,000,000 | ....... 1,030,921 | .... . (70) 05/15/2048.

912810 SE 9 |US TREASURY N/B......cccovvivmrririririrennns .| 04/08/2019. | BANK OF NEW YORK [EOTUSURTURIN PPN 10,335,133 | ....... 9,476,000 | ... 10,147,690 | .cooucvvrrirrrirriieiis | e . (2,062) (2,062) 11/15/2048. [ 1.
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912820 VH 7 |US TREASURY STRIPS........ccooevmmrrnrrinns .. | 05/01/2019. | BANK OF NEW YORK......cvvivrvinee [ eormrermerinrineriienines | cevernnad 470,947 | ... 480,000 | .......... 462,317 | oo 471,148 | oo 2,607 | oo | e 473,755 | oo | e (2,808) 02/15/2020. | 1...cvvnrvrnes
912828 2A 7 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK 23,528 25,000 22472 | ...... 22,631 93 08/15/2026.
912828 2J 8 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK.......ccovvvvens [ eorerrrmrermeenininerines | oveeens 1,980,234 | ....... 2,000,000 | ...... 1,999,609 | .....co..e. 1,999,797 44 07/15/2020.
912828 2P 4 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK......ccccocvvees [ e | e 14,877,849 | ... 15,082,000 | .....14,640,437 12,741,365 28,060 07/31/2022.
912828 2R 0 |US TREASURY N/B .. | 05/01/2019. | BANK OF NEW YORK......covvvvrvrnee [ wormiermrrinrinerireries | v 148,002 .150,000 32 08/15/2027.
912828 4M 9 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK 64,947 0 04/30/2025.
912828 4P 2 |US TREASURY N/B.... ..105/01/2019. | BANK OF NEW YORK.......ccocviren | verrverrrernriverinnneines | vvereriees 15,109 2 . 05/15/2021.
912828 4Q 0 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK 25,035 25,000 6 . BT | 263 | 05/31/2020.
912828 4R 8 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......cooocvevines [ eomrimriiinninniivcnines | o 360,814 | .......... 350,000 | ......... 350,712 (32) 350,638 | .....cccovvrirn | e 10,176 | e 10,176 | ......... 4,230 | 05/31/2025.
912828 4W 7 |US TREASURY N/B .. | 04/08/2019. | BANK OF NEW YORK [EPTIIRTRRRIURION PPN 12,612,662 | ..... 12,496,000 | .....12,520,906 (769) ..12,520,609 92,053 | ..... 180,813 | 08/15/2021.
912828 5B 2 |US TREASURY N/B.... .. | 04/04/2019. | BANK OF AMERICA.........ccommvenens [ ererrerirneirneeiiseines | veeens 1,005,234 | ....... 1,000,000 | .......... 998,633 174 . 998,975 ..6,260 | ....... 14,126 | 09/30/2020.
912828 6B 1 |US TREASURY N/B.... .. | 04/08/2019. | BANK OF NEW YORK......ccccvvrviner [ vornrermrvinnrverrerirns | e 13,403,463 | ..... 13,280,000 | .....13,197,251 1,011 ..13,198,263 02/15/2029.
912828 B6 6 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......coevvvvrvrnee [ eorrererineinerireries | e 511,094 | ......... 500,000 | .......... 512,520 (440) 506,758 02/15/2024.
912828 C5 7 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......cooocvevines [ | e 349,891 | .......... 350,000 | ......... 348,742 (5 IR [ 349,636 03/31/2021.
912828 K5 8 |US TREASURY N/B.... .. | 04/08/2019. | BANK OF NEW YORK.......ccovvvvens [ worerermrerneemnvrinirnes | veeens 9,561,033 | ....... 9,666,000 | ...... 9,526,107 24,494 9,565,273 04/30/2020.
912828 K7 4 |US TREASURY N/B .. | 05/01/2019. | BANK OF NEW YORK......cooomvrirnee [ e | ceveinnnd 490,039 | .......... 500,000 | .......... 477,441 1,041 08/15/2025.
912828 KQ 2 |US TREASURY N/B.... .. 1 05/01/2019. | BANK OF NEW YORK........ccvvrcvvr | vevrrermrrrerivinireninns | cvrveinns 100,027 | .......... 100,000 (476) 05/15/2019.
912828 M5 6 |US TREASURY N/B.... .. | 06/20/2019. | BANK OF NEW YORK......cocvuivrvrner [ eormrimerinrinerienines | cevvennnnd 640,283 | .......... 625,000 135 11/15/2025.
912828 M8 0 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......ccoovviines [ | e 496,074 | .......... 500,000 (996) 11/30/2022.
912828 P4 6 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......covvvvrvrnee [ wormrerrrinriverirenines | v 715,371 | ..cooee. 750,000 (61) 02/15/2026.
912828 PC 8 |US TREASURY N/B ..105/01/2019. | BANK OF NEW YORK......c.ccvvvnier | verrreerirerveniirerinns | v 502,402 | .......... 500,000 19 11/15/2020.
912828 QN 3 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK 508,613 | ..c...uc 500,000 (1,524) 05/15/2021.
912828 TC 4 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......coevvivrvinee [ eormrermerinrineriienines | cevevnned 463,946 | .......... 465,000 | ......... 1,095 06/30/2019.
912828 TH 3 |US TREASURY N/B.... .. 1 05/01/2019. | BANK OF NEW YORK.......evrvrvver | vevrvermrrrerisineineninns | crrveinns 498,164 | .......... 500,000 | .......... 494,727 973 07/31/2019.
912828 TY 6 |USTREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK.......ccovvrvens [ vorerrrmrernenmsninirnes | veeens 1,469,238 | ....... 1,500,000 | ....... 1,449,270 2,298 11/15/2022.
912828 UF 5 |US TREASURY N/B.... .| 04/03/2019. | JP MORGAN.......coooiiriririiniicnnns [ e | v 1,981,250 | ....... 2,000,000 914 12/31/2019.
912828 UL 2 |US TREASURY N/B .| 05/01/2019. | BANK OF NEW YORK ..793,906 .800,000 (38) 01/31/2020.
912828 VB 3 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK 539,559 | ........ 550,000 558 05/15/2023.
912828 VWV 9 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......cooooverinis [ eormrimriinnisirivciines | i 698,141 | .......... 700,000 (674) 08/31/2020.
912828 W4 8 |US TREASURY N/B.... .. | 05/01/2019. | BANK OF NEW YORK......coevvrvrvinee [ worvrererinrinerireries | v 993,750 | ....... 1,000,000 | ....... 1,007,813 (372) 02/29/2024.
912828 W6 3 |US TREASURY N/B.... .. 1 05/01/2019. | BANK OF NEW YORK.......cvvervier | ervreirerinerevineiverinns | e 1,490,156 | ....... 1,500,000 | ....... 1,508,027 (1,032) 03/15/2020.
912828 W7 1 |US TREASURY N/B .. | 05/23/2019. | BANK OF NEW YORK......cococvvrvinee [ rornrernriinnrverrerirns | s 75,893,537 | ..... 76,500,000 | .....75,930,078 5,708 ..75,935,786 03/31/2024.
912828 W8 9 |US TREASURY N/B.... .. | 06/24/2019. | BANK OF NEW YORK......coevurvrvinee [ eormrirnerinnrisnriienines | cevveinnas 376,831 | ... 375,000 | .......... 370,898 276 371,174 03/31/2022.
912828 WG 1 |US TREASURY N/B.... .. 1 06/27/2019. | BANK OF NEW YORK.......ovvvrvvr | vrrvvererinninsinsiseninns | e 5,134,957 | ....... 5,100,000 | ....... 5,107,770 (190) 5,107,580 04/30/2021.
912828 WJ 5 |US TREASURY N/B.... .. | 05/28/2019. | BANK OF NEW YORK 560,418 550,000 | .......... 554,437 | .... ....49,400 (85) (1215 ) [N ISR 554,412 | oo 05/15/2024.
912828 X4 7 |US TREASURY N/B.... ..105/01/2019. | BANK OF NEW YORK.......ccrvivier | verrrererirerenineireninns | v 742,383 | .......... 750,000 | .......... 751,478 | oo 751,087 (106) (106) 04/30/2022.
912828 X8 8 |US TREASURY N/B .| 05/01/2019. | BANK OF NEW YORK 29,918 30,000 28,743 28,814 42 05/15/2027.
912828 XX 3 |US TREASURY N/B.... .| 05/01/2019. | BANK OF NEW YORK.......cccovvvnene [ eorerrmeerneirnnriineinns | ovveens 1,482,052 | ....... 1,502,000 | ....... 1,498,040 | ....cco..e. 1,498,790 185 06/30/2024.
912828 Y6 1 |US TREASURY N/B .. | 04/08/2019. | BANK OF NEW YORK......coocvevines [ v | e 15,061,474 | ..... 14,803,000 | .....14,877,645 (2,301) (2,301) 07/31/2023.
912833 4W 7 |US TREASURY STRIPS. v | .- 1 05/01/2019. | BANK OF NEW YORK......covvvirrvrnee [ eormeermerisiineriieninns | v 169,000 | .......... 250,000 | .......... 166,288 | ... 177,243 , 1,393 178,636 08/15/2033.
912833  4X 5 |US TREASURY STRIPS.........cooeommrirmrrins .| 05/01/2019. | BANK OF NEW YORK......cocvevrriinee [ correirnerinneineiiierines | e 999,540 | ....... 1,500,000 | .......... 975,315 | ........... 1,039,302 | ..o | s 8,427 2 A IR IS 1,047,729 | oo 02/15/2034. | 1..ccvvvvrinnes
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912833 4Y 3 |US TREASURY STRIPS........ccooevmmrrmerinns .| 05/01/2019. | BANK OF NEW YORK [ESTURTUIN IR 491,138 | ..ccovonee 750,000 | .........482,513 | ..cccvvvnnee 516,889 | ..o | i 4,116 4116 | oo [ i 521,005 | ..oveocerrinens | e (29,868) | ........ (29,868) | ....ovvvrerernens 08/15/2034. | 1...cvvvervrnes
912833 7P 9 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK v | s 181,473 | ... 250,000 1,829 05/15/2031.
912833 7T 1 |US TREASURY STRIPS .| 05/01/2019. | BANK OF NEW YORK . 681,800 | ....... 1,000,000 6,080 05/15/2033.
912833 7U 8 |US TREASURY STRIPS. ..| 05/01/2019. | BANK OF NEW YORK . 335,535 | .......... 500,000 2,555 11/15/2033.
912833 7V 6 |US TREASURY STRIPS. .. | 05/01/2019. | BANK OF NEW YORK ..165,028 | . .250,000 1,390 .| 05/15/2034.
912833 KW 9 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK . 347,620 | .......... 350,000 2,010 08/15/2019.
912833 KY 5 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK e | s 579,557 | .......... 590,000 3,563 02/15/2020.
912833 KZ 2 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK [ESTTRTRTUTIN RSO 468,480 | .......... 480,000 3,101 05/15/2020.
912833 LA 6 |US TREASURY STRIPS. .. | 05/01/2019. | BANK OF NEW YORK . 223,250 230,000 1,168 08/15/2020.
912833 LC 2 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK . 335,892 350,000 2,492 .| 02/15/2021.
912833 LD 0 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK . 224,305 235,000 | ......... 1,525 05/15/2021.
912833 LF 5 |US TREASURY STRIPS .| 05/01/2019. | BANK OF NEW YORK v | s 188,844 | ......... 200,000 | .......... 163,432 1,554 11/15/2021.
912833 LG 3 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK . 32,854 35,000 29,050 263 02/15/2022.
912833 LH 1 |US TREASURY STRIPS. .. 1 05/01/2019. | BANK OF NEW YORK . 93,359 681 05/15/2022.
912833 LL 2 |US TREASURY STRIPS ... | .| 05/01/2019. | BANK OF NEW YORK reveeeeeesenenes | e 431,093 3,995 02/15/2023.
912833 LM 0 |US TREASURY STRIPS.........cooeommrirmrrins .| 05/01/2019. | BANK OF NEW YORK . 27,194 176 08/15/2023.
912833 LV 0 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK et | s 649,433 6,477 05/15/2025.
912833 PB 0 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK [ESTUUIN RO 415,200 4,480 11/15/2026.
912833 QB 9 |US TREASURY STRIPS. .. | 05/01/2019. | BANK OF NEW YORK ST PR 1,087,844 | ....... 1,350,000 | ..........856,859 | ..........1,004,032 | ....ccooervrivrirer | oo 11,265 | oo [ v, 11,265 | .o 11/15/2027.
912833 WQ 9 |US TREASURY STRIPS ... | .| 05/01/2019. | BANK OF NEW YORK JESTUTRTORRORPIIR RPN 79,479 | oo 100,000 610 05/15/2028.
912833 XN 5 |US TREASURY STRIPS.......ccocovvviirerine .. 1 05/01/2019. | BANK OF NEW YORK JESTSTUI RO 777,860 | ....... 1,000,000 8,106 02/15/2029.
912833 XU 9 |US TREASURY STRIPS .| 05/01/2019. | BANK OF NEW YORK s | s 748,760 | ....... 1,000,000 7,906 05/15/2030.
912833 XX 3 |US TREASURY STRIPS. .| 05/01/2019. | BANK OF NEW YORK [ESTUUIN R 565,688 | .......... 750,000 | ......... 6,036 02/15/2030.
912834 KH 0 |US TREASURY STRIPS. . | 05/01/2019. | BANK OF NEW YORK. [T RORO SR 656,763 | ....... 1,250,000 | .......... 611,338 6,531 | oo | e 626,087 | ..oovoviiniins | s 30,676 | ......... 30,676 | ..o 05/15/2041.
0599999. Total - Bonds - U.S. GOVEMMENL.......curiiirieririsirissiiieresssesssnssnes | aresssessssssesssenssssesssnssssssn ...211,202,451 |...212,713,404 |....208,953,599 | .........83,085,884 | .....cccocceee.0 | 100 116,878 | oo, [ I 116,878 | oo 0. 209,952,500 XXX
Bonds - All Other Government
448814 EJ 8 |HYDRO-QUEBEC... .. | .. | 04/16/2019. | BANK OF NEW YORK. . 62,277 50,000 68,663 (558) 07/07/2024.
465139 VE 0 |AID-ISRAEL C| 04/29/2019. | BANK OF NEW YORK e | e 431,125 2,998 11/01/2024.
715638 BM 3 |PERU REPUB OF ...| C| 04/18/2019. | BANK OF NEW YORK . 8,936 4) 11/18/2050.
91086Q BA 5 |UNITED MEXICAN STATES... ... | C|04/10/2019. | BANK OF NEW YORK . (143) 03/15/2022.
91086Q BB 3 |UNITED MEXICAN STATES... ...| C| 04/16/2019. | BANK OF NEW YORK . 97,200 (29) 03/08/2044.
91086Q BC 1 |UNITED MEXICAN STATES... ... | C|04/11/2019. | BANK OF NEW YORK vt | e 154,425 .150,000 151,085 (33) 10/02/2023.
91086Q BE 7 |UNITED MEXICAN STATES... ... | C|04/18/2019. | BANK OF NEW YORK . 54,525 ...50,000 49,914 0 01/21/2045.
1099999. Total - Bonds - All Other GOVEMMENL. ..o i enessiees 885,801 [ ..ccoovv. 933,000 | .......... 886,089 | .............896,618 | o0 | 2,231 | i [V I 2,231 | 0 XXX
Bonds - U.S. States, Territories and Pc ions
13063A 7D 0 [CALIFORNIAST....cooiiiiriiiiiinniisisnissienes | . ‘ 04/09/2019. | BANK OF NEW YORK . 50,229 (149) (149) 10/01/2039. [ 1FE............
1799999. Total - Bonds - U.S. States, Territories & Possessions.... 50,229 XXX XXX
Bonds - U.S. Special Revenue and Special A t
31283H S9 7 |FHLMC GO01444.. 06/01/2019. | MBS PMT (1) 597 08/01/2032.
31287X Z8 2 |FHLMC C70767.. 06/01/2019. | MBS PMT 0 195 09/01/2032.
3128E6 C6 2 |FHLMC D99093.........oooveiriercrineicreinens | o 04/22/2019. | VARIOUS (72 IR 10,595 | vvoeveerireeens | e 77 04/01/2032. [ 1...ocvvveenne
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3128HX M8 5 |FHLMC 264 F1......ovvvoercriecrieirneiiens .. | 04/25/2019. | VARIOUS [ESTUUIN R 139,126 | .......... 140,603 | .......... 140,230 | .ovvervrenne 140,265 | ...oocovvrerirnnee (31) (1) [N ISR 140,234 | oo | s (1,108) 07/15/2042. | 1..cocvvvrvrnes

3128K6 5B 2 |FHLMC A46242... .| 06/01/2019. | MBS PMT . 828 828 796 2 2 828 . 07/01/2035.

3128M1  C7 2 |FHLMC G1199%4.. ..| 06/01/2019. | VARIOUS . 7,213 | s 7431 | s 7,645 (83) (83) 7,319 | s | e (105)] .. 05/01/2021.

3128M1  KY 4 |FHLMC G12211 ..| 06/01/2019. | MBS PMT . 987 987 3 987 06/01/2021.

3128M1 NX 3 |FHLMC G12306.. .| 06/01/2019. | MBS PMT . 868 868 0 868 07/01/2021.

3128M4 K6 9 |FHLMC G02717 ..| 06/01/2019. | MBS PMT . 284 284 0 284 02/01/2037.

3128M7 4V 5 |FHLMC G05936 ..| 06/01/2019. | MBS PMT . 3,940 | .o 3,940 7 3,940 . 07/01/2040.

3128M7 R3 2 |FHLMC G05606 .. | 04/08/2019. | VARIOUS . 323,297 304,979 (1,057) [ oo | e 331,245 | . , 07/01/2039.

3128M9 UQ 3 |FHLMC G07491 .. | 04/08/2019. | VARIOUS .290,230 (849) 03/01/2042.

3128MD GE 7 |FHLMC G14497.. ..| 06/01/2019. | MBS PMT 4,674 (47) 06/01/2027.

3128MJ 4L 1 |FHLMC G08826 ..| 06/01/2019. | MBS PMT ...40,268 (260) 06/01/2048.

3128MJ  6A 3 |FHLMC G08864 ..| 06/01/2019. | MBS PMT . 58,160 . (130) . 02/01/2049.

3128MJ 6H 8 |FHLMC G08871 ..| 06/01/2019. | VARIOUS [ESTUTRTRRIN PPN 12,197,615 | ..... 12,087,693 | .....12,198,655 | .....ccccrvvrervrrrrrrrrnns . 0 v 12,197,615 04/01/2049.

3128MJ 6P 0 |FHLMC G08877 ..| 06/01/2019. | VARIOUS SOOI PPN 10,380,858 | ..... 10,103,905 | .....10,383,736 (28] ) N IS 10,380,858 05/01/2049.

3128MJ BP 4 |FHLMC G08045 ... | .. 06/01/2019. | MBS PMT . 452 0 452 03/01/2035.

3128MJ  BQ 2 |FHLMC G08046..........coovvererrircriricirerines ..| 06/01/2019. | MBS PMT . 2,952 2 2,952 03/01/2035.

3128MJ CJ 7 |FHLMC G08072 .| 06/01/2019. | MBS PMT . 876 1 876 08/01/2035.

3128MJ F4 7 |FHLMC G08186 ..| 06/01/2019. | MBS PMT . 2,772 2 2,772 03/01/2037.

3128MJ L5 7 |FHLMC G08347 .. | 04/08/2019. | VARIOUS RSSO R 48,779 (165) 06/01/2039.

3128MJ LL 2 |FHLMC G08330 ... | .. 06/01/2019. | MBS PMT . 1,041 1) 01/01/2039.

3128MJ  LX 6 |FHLMC GO8341.......coocvovreiernicirerins .. | 06/01/2019. | MBS PMT, . 2,521 (11) 04/01/2039.

3128MJ Q7 8 |FHLMC G08477 ..| 06/01/2019. | MBS PMT . 9,295 . . (11) 02/01/2042.

3128MJ QG 8 |FHLMC G08454 .. | 06/01/2019. | MBS PMT, . 3,904 | .. 3,904 | .. ...4,055 (4) 07/01/2041.

3128MJ QU 7 |FHLMC G08466 .. | 04/02/2019. | VARIOUS JESTUUTTIUPIU ERTOT 143,731 | e 141,088 | .......... 143,293 (65) 11/01/2041.

3128MJ S35 |FHLMC G08537 ... | .. 06/01/2019. | MBS PMT . 35,469 35,469 34,856 18 07/01/2043.

3128MJ SS 0 |FHLMC G08528 ... | .. 06/01/2019. | MBS PMT (20) 04/01/2043.

3128MJ T2 6 |FHLMC G08568.. .| 06/01/2019. | MBS PMT (20) 01/01/2044.

3128MJ T6 7 |FHLMC G08572 ..| 06/01/2019. | MBS PMT 2 2 02/01/2044.

3128MJ T8 3 |FHLMC G08574 .. | 04/08/2019. | VARIOUS (192) (192) 02/01/2044.

3128MJ TL 4 |FHLMC G08554 .. | 04/02/2019. | VARIOUS . R (363) (363) 10/01/2043.

3128MJ US 7 |FHLMC G08592 ..| 06/01/2019. | MBS PMT . ITMT7 | s 37,17 | v 39,182 (105) (105) 06/01/2044.

3128MJ VH 0 |FHLMC G08615.. ..| 06/01/2019. | MBS PMT . 23,488 23,488 24,306 (37) (37) 11/01/2044.

3128MJ VJ 6 |FHLMC G08616 ..| 06/01/2019. | MBS PMT . 24,313 24,313 25,973 (94) (94) 11/01/2044.

3128MJ WL 0 |FHLMC G08650 .| 06/01/2019. | MBS PMT revereenessrenienes | o 42,128 | ..o 42,128 | ..o 43,398 (60) (60) 06/01/2045.

3128MJ WV 8 |FHLMC G08659 ..| 06/01/2019. | MBS PMT ) (39) 08/01/2045.

3128MJ XE 5 |FHLMC G08676 ..| 06/01/2019. | MBS PMT ) (70) 11/01/2045.

3128MJ XK 1 |FHLMC G08681.. .| 06/01/2019. | MBS PMT 0 12/01/2045.

3128MJ XX 3 |FHLMC G08693 ..| 06/01/2019. | MBS PMT (62) 03/01/2046.

3128MJ Y6 1 |FHLMC G08732 .| 06/01/2019. | MBS PMT (41) 11/01/2046.

3128MJ YH 7 |FHLMC G08711 ... | .| 06/01/2019. | MBS PMT (87) 06/01/2046.

3128MJ  YM 6 |FHLMC GO8715........cocccveriiiriinriciis ..106/01/2019. | MBS PMT, (30) 08/01/2046. | 1.......cccovvene
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3128MJ  ZP 8 |FHLMC GO8749........covvvvrereeeririserierins ..| 06/01/2019. | MBS PMT . 36,259 | oo 36,259 (140) (L10) 1 TN IS , 02/01/2047. [ 1...cvvevrnnne

3128MM CQ 4 |FHLMC G18078 .| 06/01/2019. | MBS PMT . 993 993 2 2 10/01/2020.

3128MM DG 5 |FHLMC G18102 ... | .. | 06/01/2019. | MBS PMT . 1,490 | oo 1,490 | oo 1,512 | e 1491 | [ s (1) (1) 02/01/2021.

3128MM PZ 0 |FHLMC G18439 ... | .. 06/01/2019. | MBS PMT . v 10,837 ..10,837 (26) (26) 07/01/2027.

3128MM QY 2 |FHLMC G18470.. .. | 04/02/2019. | VARIOUS JSTTRRRTI VRO 414125 | ......... 416,363 4 4 06/01/2028.

3128MM RF 2 |FHLMC G18485 ..| 06/01/2019. | MBS PMT . 23,354 23,354 (16) (16) 10/01/2028.

3128MM RN 5 |FHLMC G18492.. ..| 06/01/2019. | MBS PMT . 20,999 20,999 (26) (26) 01/01/2029.

3128P7 6T 5 |FHLMC C91782.. .| 06/01/2019. | MBS PMT . 23,062 23,062 (49) (49) 08/01/2034.

3128P7 7E 7 |FHLMC C91793.. ..| 06/01/2019. | MBS PMT . 9,191 | v 9,191 0 10/01/2034.

3128P7 KY 8 |FHLMC C9121 .. | 04/22/2019. | VARIOUS . 22,456 20,926 (146) 08/01/2028.

3128P7 NU 3 |FHLMC C91303 .| 04/22/2019. | VARIOUS . 59,004 | ............ 56,028 (265) 05/01/2030.

3128P7 RZ 8 |FHLMC C91404.. .. | 04/22/2019. | VARIOUS . 21,541 21,201 () 10/01/2031.

3128P7 SE 4 |FHLMC C91417.. .. | 04/22/2019. | VARIOUS . 51,326 50,503 (6) 01/01/2032.

31292H R7 1 |FHLMC C01410.. .| 06/01/2019. | MBS PMT . 169 169 0 10/01/2032.

31292H RZ 9 |FHLMC C01404.. ..| 06/01/2019. | MBS PMT . 110 110 0 10/01/2032.

312920 BQ 2 |FHLMC C01847. ..| 06/01/2019. | MBS PMT . 943 943 1 06/01/2034.

31292) BR 0 |FHLMC C01848.. .| 06/01/2019. | MBS PMT . 2,260 | cooorirnnns 2,260 | coeeenn2,316 | 2,263 [ | e (3) 3) 2,260 . 06/01/2034.

31292L  SL 0 |FHLMC C04123.. .. | 04/08/2019. | VARIOUS . 217,878 209,896 (147) (L IO 225,623 07/01/2042.

312928 AD 2 |FHLMC C09004.. .| 06/01/2019. | MBS PMT . 28,978 28,978 (57) (57) 07/01/2042.

312928 BK 5 |FHLMC C09042.. ..| 06/01/2019. | MBS PMT . 29,439 29,439 (13) (13) 05/01/2043.

31292 BM 1 |FHLMC C09044. .. | 04/02/2019. | VARIOUS JESSSOTOO UO 666,843 | ......... 655,179 (236) (P15) ) IO N 660,537 07/01/2043.

312941 3N 5 | FHLMC A93505... ..| 06/01/2019. | MBS PMT . 3,882 | v 3,882 | e 3973 | 3,885 [ | (3) (3) 3,882 08/01/2040.

312945 ZD 3 |FHLMC A97040... .. | 04/02/2019. | VARIOUS . 275,257 264,818 (352) (K157 ) IS RN 274,121 02/01/2041.

31294K YC 3 |FHLMC E01607... .| 04/01/2019. | MBS PMT . 92 0 92 04/01/2019.

312969 7B 8 |FHLMC B17190... .| 06/01/2019. | MBS PMT . 716 0 716 11/01/2019.

312969 FY 9 |FHLMC B16483... ..| 06/01/2019. | MBS PMT . 1,378 (1) 1,378 09/01/2019.

31297C KU 3 |FHLMC A2480 .| 06/01/2019. | MBS PMT . 1,145 0 1,145 07/01/2034.

31297C  ZQ 6 |FHLMC A25251... ..| 06/01/2019. | MBS PMT . 5,463 3) 5,463 08/01/2034.

31297E  UN 4 |FHLMC A26889... .| 06/01/2019. | MBS PMT . 80 0 80 09/01/2034.

31297G  FG 1 |FHLMC A28267... .| 06/01/2019. | MBS PMT . 954 (1) 954 11/01/2034.

31297M  QE 1 |FHLMC A32253... ..| 06/01/2019. | MBS PMT . 1,219 1 1,219 04/01/2035.

31297N TA 4 |FHLMC A33245... ..| 06/01/2019. | MBS PMT . 195 0 195 02/01/2035.

3130A2 UW 4 |FHLB. .| 04/03/2019. | WELLSCORRP..... rereeeneeerenneenens | s 1,021,860 (8671) | cvvveeernerrerers | e 1,019,518 09/13/2024.

3132AD 6M 5 |FNMA#ZT1776... .. | 06/01/2019. | MBS PMT JRTSTSRR IS 11,026 0 03/01/2049.

3132AD 6R 4 |FNMA#ZT1780... ..| 06/01/2019. | MBS PMT . 1,740 0 03/01/2049.

3132H3 XT 5 |FHLMC U90690.. ..| 06/01/2019. | MBS PMT . 55,314 (70) 06/01/2042.

3132HB CH 6 |FHLMC U9107 .. | 04/22/2019. | VARIOUS . 68,386 | . 11 03/01/2043.

3132HB K7 9 |FHLMC U91318.. .. | 04/22/2019. | VARIOUS . 211,476 214,519 83 04/01/2043.

3132HT 76 6 |FHLMC 323 300.. .| 05/01/2019. | VARIOUS . 293,330 298,344 499 01/15/2044.

3132KF P71 |FHLMC V61346... .. |.. | 06/01/2019. | MBS PMT. JEOTURTRTRRI RN 13,052 | s 13,052 . 0 10/01/2031.

3132L7  F9 5 |FHLMC VB1992........ovvviiiriinniiciis .| 04/08/2019. | VARIOUS . 2,226,601 | ....... 2,154,020 | .......2,266,601 | ..........2,268,079 | ...coovvrvivvrns | vervri (4,697) 10/01/2045. [ 1....cvvvrneen.
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3132QM  ZK 0 |FHLMC Q31645.........cocoverriinrirercinenne .. | 04/08/2019. | VARIOUS 23,582 22,853 ) (91) 02/01/2045. | 1...cvvvrvrnes
3132QS GV 4 |FHLMC Q35611 .. | 04/08/2019. | VARIOUS 323,090 | ......... 313,220 ) (1,657) 09/01/2045.
3132QV MX 6 |FHLMC Q38473 .. | 04/08/2019. [ VARIOUS........coooiemierrrirerernnes | eeverereeirersessirennns | cvvvernns 184,960 | .......... 179141 | ........192,241 ) (784) 01/01/2046.
3132VM 2K 0 |FHLMC Q61677 .. | 04/08/2019. [ VARIOUS........cooviierriiiiriniicinien | ervveierinsiesissireninns | e 1,266,723 | ....... 1,228,392 | ....... 1,259,102 ) (318) 02/01/2049.
3132VM 2N 4 |FHLMC Q61680.. .. | 04/08/2019. | VARIOUS ,162,152 | .......1,128,581 .1,150,976 ) (462) 02/01/2049.
3132VM  GZ 2 |FHLMC Q61115 .| 04/08/2019. [ VARIOUS........cooovvirmieririrereinies | eevereerineresessirenens | eviverens 822,463 | .......... 797,580 ) (401) 01/01/2049.
3132WF G4 5 |FHLMC Q42018 .. | 04/22/2019. | VARIOUS 365,934 363,176 ) (1,012) 07/01/2046.
3132WM  F2 5 |FHLMC Q47384 ..106/01/2019. | MBS PMT, 29,317 29,317 ) (168) 04/01/2047.
3132XC  R9 8 |FHLMC G67712 ..| 06/01/2019. | MBS PMT ...14,942 ..14,942 ) (1) 06/01/2048.
3132XU  KF 1 |FHLMC Q52093.. .. | 06/01/2019. | MBS PMT 12,158 2,158 ) (21) 11/01/2047.
3132XU V3 6 |FHLMC Q52433 .. | 06/01/2019. | MBS PMT, L1M7,134 117,134 ) (458) 11/01/2047.
3132XW  J3 6 | FHLMC Q53881 .. | 04/08/2019. | VARIOUS........ccoomrvmiriirinrineriinns [ eorerinsiisninsriienies | v 631,196 | .......... 601,785 ) (2,165) 01/01/2048.
3132Y1  5Q 7 |FHLMC Q58054 .. | 04122/2019. [ VARIOUS........cooovemieririrereinnes | eevereesiversessirenens | cvvvernns 305,891 | .......... 291,434 ) (1,015) 11/01/2046.
31335A AU 2 |FHLMC G60019 .. | 04/08/2019. | VARIOUS........covmrimriinrineieniiinns [ e | covneiaad 402,891 .382,217 ) (C7£:) N IR 410,383 | .o 03/01/2044.
31335A FW 3 |FHLMC G60181 ... | .. 06/01/2019. | MBS PMT 9,400 .....9,400 0 9,400 01/01/2045.
31335A FY 9 |FHLMC GB0183......c.cvereirrriciicrierirens .. | 04/08/2019. | VARIOUS........coooerieirnrinneinnriiens [ e | cevneines 172,697 (297) | ceeveeneineiees | v 171,459 | oo 12/01/2044.
31335A UE 6 |FHLMC G60581 .. | 04/08/2019. | VARIOUS........ccoomrvririirinriieiiinns [ e | v 549,321 0T N RN 534,280 | ..ccovcvvrvrinns 05/01/2046.
31335A WW 4 |FHLMC G60661 .. 1 04/08/2019. | VARIOUS..........covomrierieerseiserenss | oeririeeissssssiessseens | oveees 2,898,515 (6,320) 2,947,511 07/01/2046.
31335H 4P 5 |FHLMC C90830 .. | 06/01/2019. | MBS PMT 1,226 1 1,226 05/01/2024.
31335H 5F 6 |FHLMC C90846...........ccrvverrrcrierircrinnns ..| 06/01/2019. | MBS PMT 1,572 (2 1,572 08/01/2024.
31339L PD 6 |FHLMC 2393 C...coeoovrvririieciseieiisnins .. | 04/22/2019. | VARIOUS........oovmriiriniierinneinees [ reerieriseinssisssinns | coerereeens 14,550 12/15/2031.
313371 CA 8 |FHLMC 1584 L. .. | 04/24/2019. | VARIOUS........oovimrierieriininnianss | oeeiiesississssisssiens | sovevesnnnns 13,527 09/15/2023.
3133TD 6A 9 |FHLMC 2036 PD .. | 04/22/2019. | VARIOUS 6,672 03/15/2028.
313586 RC 5 |FNMA .. | 04/29/2019. | BANK OF NEW YORK......coovvevines [ e | v 341,161 10/09/2019.
31358C 2K 1 |FNMA .. | 04/30/2019. | BANK OF NEW YORK......coovuvvrvrner [ wormrereriniinerirerirns | coveres 114,437 02/07/2028.
3136A2 R3 9 [FNMA2011-134 ND.... .| 05/01/2019. | VARIOUS 21,302 22,342 02/25/2041.
3136A3 MV 0 |FNMA 2011146 EY.. .. | 04/29/2019. | VARIOUS 63,185 ..62,463 01/25/2042.
3136A5 6C 5 |FNMA2012-51 HJ... .| 04/29/2019. | VARIOUS 209,208 221,824 05/25/2042.
3136A6 WE 0 |FNMA 2012-56 WC .. | 04/29/2019. | VARIOUS........ccooomrimirimnrinriiciinns [ e | cvvvnii 190,938 | .......... 200,000 05/25/2042.
3136A7 ZD 7 |FNMA201283LB .. 1 04/29/2019. | VARIOUS.........oovoereerrrseiserenriiens [ coveeiesisssiiesisnsies | coesirins 153,990 | .ovovenee 177,000 08/25/2042.
3136A8 TF 7 |FNMA 2012-99 BY. .. | 04/23/2019. | BANK OF NEW YORK 21,289 25,000 09/25/2042.
3136A9 VP 0 |FNMA2012-128 UC .. | 04/29/2019. | VARIOUS 80,469 | . .100,000 11/25/2042.
3136AA LT 0 |FNMA 2012-139 JA. .. | 04/23/2019. | VARIOUS 322,261 | .......... 318,623 12/25/2042.
3136AB 5R 0 |FNMA 2013-2NP.... .| 05/01/2019. | VARIOUS 253,287 265,217 02/25/2043.
3136AC  JP 7 |FNMA 2013-17 YM.. .. 1 05/01/2019. | VARIOUS.........oovvervrrrrieissreniiiens [ coveeiesiiessiiesisssiies | coeseiens 174219 | .o 169,199 03/25/2033.
3136AG  J6 0 |FNMA2013-M13 A2.... .. | 04/26/2019. | VARIOUS 241,796 242,287 04/25/2023.
3136AG MM 1 |FNMA 2013-108 GU .. | 04/29/2019. | VARIOUS 494,609 | .......... 500,000 10/25/2033.
3136AG ZE 5 |FNMA2013-101CF.... .| 04/25/2019. | VARIOUS M7,793 | e 119,799 10/25/2043.
3136AH PA 2 |FNMA 2013-128 CF.... .. | 04/25/2019. | VARIOUS........ccocomrvmiriirinrineiinns [ e | s 135,366 | .......... 137,664 12/25/2043.
3136AK XV 0 |FNMA 2014-M9 A2 .. | .| 04/26/2019. | BANK OF NEW YORK 291,227 287,000 07/25/2024.
3136AL  YF 2 |FNMA 2014-M13 A2....covviriiicieicis .. | 04/26/2019. | BANK OF NEW YORK.......ocvvicvir | vrvrrererirerveneirerinns | v 387,491 | .......... 382,000 08/25/2024. [ 1.....coovvrenne




Statement as of June 30, 2019 of the Priority Health

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

8'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
3136AM ST 7 [FNMA 2015-M3 A2.......cevorrrcrierircireens .| 04/29/2019. | VARIOUS [ESTURTUIN IR 498,203 502,782 | ..vvevrrrerinns (203) (P0K) ) IS RN 502,579 10/25/2024. [ 1...coovvrnnen.
3136AN LF 2 |FNMA 2015-M7 A2 .. | 04/29/2019. | VARIOUS . 365,137 (149) (149) 12/25/2024. 1.
3136AP  SZ 6 |FNMA 2015-M11 A2 .. | 04/29/2019. | VARIOUS . 451,740 2,401 2,401 04/25/2025. | 1.
3136AS MM 5 |FNMA 2016-38 .. | 04/23/2019. | VARIOUS [ETRI I 175,065 (332) (332) 01/25/2046. | 1.
3136AS VZ 6 |FNMA 2016-M6 A2.. .. | 04/29/2019. | VARIOUS . 243477 250,000 (93) (93) 05/25/2026. | 1.
3136AV. 6R 5 |FNMA 2017-T1 A .. | 04/26/2019. | BANK OF NEW YORK JESTSURTUIN ERP 148,297 | ...cooue. 149,812 0 06/25/2027. | 1.
3136AV Y5 2 |FNMA 2017-M4 A2.. .. | 04/26/2019. | BANK OF NEW YORK . 222,104 228,000 1,477 12/25/2026. | 1.
3136AV YL 7 |FNMA 2017-M3 A2.. .. | 04/29/2019. | VARIOUS . 242,480 250,000 1,705 12/25/2026. | 1.
3136AW  7J 0 |FNMA 2017-M8 A2.. ... | . | 04/29/2019. | VARIOUS e | e 401,109 | ... 400,000 | ......... (157) . . 05/25/2027. | 1.
3136AW  WF 0 |FNMA 2017-M5 A2.......ccooeririiririinniins .. | 04/29/2019. | VARIOUS . 301,793 300,000 | .......... 285,691 3317 | oo | e 289,291 04/25/2029. (1
3136AY 6U 2 |FNMA 2017-M15 ATS2 .. | 04/05/2019. | BANK OF NEW YORK JESTSURTUIN ERP 909,929 | .......... 910,000 ....881,531 4,541 ..886,397 11/25/2027. | 1.
3136AY 7L 1 |FNMA2018-M1 A2 ... | . | 04/26/2019. | BANK OF NEW YORK v | s 154,584 | ........ 154,000 | .........155,116 | ........cc.. . 118 . ..155,116 12/25/2027. (1.
3136B0 YM 2 |FNMA 2018-M2 A2......c.covverrrrrrrcrierires .. | 04/26/2019. | BANK OF NEW YORK [ESTTTSRUIN RO 198,586 | .......... 200,000 | .......... 195,203 | ooouvereeerienienins | v | v 1,524 1,524 | oo | e 196,727 01/25/2028. | 1
3136B1 LF 9 |FNMA 2018-M3 A2.. .. | 04/26/2019. | BANK OF NEW YORK s | o 70,951 | v 72,000 | oo 69,706 [0 U TN I 70,522 02/25/2030. | 1.
31371H D9 6 |FNMA #252228 wee | .. | 06/01/2019. | MBS PMT. . 151 e 0 151 12/01/2028. | 1.
3M371H QX 9 [FNMA#252570........ccovcveieiciseieeiis .. | 04/24/2019. | VARIOUS . 21,045 | ..o 19,106 | oerern21,208 | 20,899 | (123) | ceevreererernes | v 20,776 07/01/2029. | 1
31371K  UC 3 |FNMA #254479.... .. | 05/14/2019. | VARIOUS . 9,205 (13) 8,366 10/01/2032. 1.
31371K WK 3 | FNMA #254550.... ..| 06/01/2019. | MBS PMT . 176 0 176 12/01/2032. | 1.
31371L F2 0 | FNMA #254985 .| 06/01/2019. | MBS PMT . 1,202 0 1,202 11/01/2023. | 1
31371L SJ 9 |FNMA #255321.... ..| 06/01/2019. | MBS PMT . 1,661 ) 1,661 07/01/2024. | 1.
3M371L  Z2 8 | FNMA #255561.... .. | 06/01/2019. | MBS PMT, . 1,452 (1) 1,452 12/01/2024. | 1.
31371M 4P 9 | FNMA #256530 .. | 04/24/2019. | VARIOUS . 22,519 (113) | e | e 22,804 12/01/2036. | 1
31371M  GF 8 |FNMA #255898.... ..| 06/01/2019. | MBS PMT . 1,974 3 1,974 10/01/2035. | 1.
31371M MG 9 | FNMA #256059.... woo | .. | 06/01/2019. | MBS PMT. . 521 . 0 521 01/01/2036. | 1.
3137IN  CJ 2 [FNMA#256673........ccvvvrrerercerrieeriseniens .| 06/01/2019. | MBS PMT . 1,595 | oo 1,595 | 1,524 | 1,592 | . 3 1,595 04/01/2037. |1
31371IN DR 3 |FNMA #256712.... ..| 06/01/2019. | MBS PMT . 1,311 0 1,311 05/01/2037. | 1.
3137IN P2 5 |FNMA#257041.... .| 06/01/2019. | MBS PMT . 1,165 | ... e 0 1,165 01/01/2038. | 1.
3137IN  ZP 3 |FNMA #257350.... .. | 05/14/2019. | VARIOUS . 21791 | . (1723 | TN IV 19,881 09/01/2038. | 1.
313746 WG 8 |FNMA #313947 .| 06/01/2019. | MBS PMT . 116 116 0 116 01/01/2028. | 1.
313770 2S 1 |FNMA #387885.... .. | 04/08/2019. | BANK OF NEW YORK . 803,457 | .......... 775,000 AB3 [ .o | e 759,609 08/01/2028. | 1.
3137A2 3E 9 |FHLMC 3745 GP.. .. | 04/25/2019. | VARIOUS . 6,507 ...6,435 (22) 6,555 06/15/2039. | 1.
3137A2 MK 4 |FHLMC 3767 PK.. .| 05/01/2019. | VARIOUS 101,102 ..99,877 (417) ..102,461 11/15/2040. [ 1.
3137A3 R8 4 |FHLMC 3762 WP. .. | 04/22/2019. | VARIOUS . v 12,879 | ... 12,675 7 12/15/2039. | 1.
3137A7  6X 3 |FHLMC 3803 WP. .. | 04/22/2019. | VARIOUS e | v 197,777 | e 192,990 (454) 12/15/2039. 1.
3137A7 F3 9 |FHLMC 3804 PW. .| 05/01/2019. | VARIOUS . 305,480 298,590 (882) 03/15/2040. | 1.
3137A7 TU 4 |FHLMC 3828 EM .. | 04/22/2019. | BANK OF NEW YORK RN 131,828 | .......... 126,000 | ......... (304) 06/15/2039. | 1.
3137A8 P7 7 |FHLMC 3830 NB.. .. | 04/26/2019. | VARIOUS . 55,426 54,000 57,573 (190 (190) 02/15/2039. | 1.
3137A9 FB 7 |FHLMC 3840 KT.. .| 05/01/2019. | VARIOUS ..343411 (703 (703) 03/15/2026. | 1.
3137A9 FY 7 |FHLMC 3840 VB.. ... | .. | 04/26/2019. | VARIOUS . cerenen. 139,903 (474 (474) 05/15/2035. | 1.
3137AC W9 6 |FHLMC 3895 PW......coovverrercerriserierins .. | 04/22/2019. | BANK OF NEW YORK . 30,051 29,000 30,958 (33 (33) 07/15/2041. | 1.
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3137AG CG 3 |FHLMC 3947 CN...ccooovvvvrrrricrerieriiens .| 05/01/2019. | VARIOUS . 1,014 | o 1,017 (10) 1,018 ()] —— (<)) E— 16 | 10/15/2041. | 1....cvvvrerne

3137AN  ZJ 7 |FHLMC 4026 HB. .. | 04/26/2019. | VARIOUS . 39,063 ...40,000 (8) 04/15/2042.

3137AQ YU 6 |FHLMC 4064 TB .. | 04/22/2019. | BANK OF NEW YORK SRR TR 122,227 .125,000 14 06/15/2042.

3137AR  PA 8 |FHLMC 4068 PE .. | 04/26/2019. | VARIOUS . 213,640 224,000 500 06/15/2042.

3137AT GA 4 |FHLMC 4091 TF.. .. | 04/22/2019. | VARIOUS v | e 108,884 112,035 (66) 08/15/2042.

3137AX UD 3 |FHLMC 4160 HB. .. | 04/22/2019. | BANK OF NEW YORK . 51,357 ...55,823 61 12/15/2032.

3137B1 U7 5 |FHMS KS01 A2 .. | 04/26/2019. | BANK OF NEW YORK v | s 498,125 | .......... 500,000 277 01/25/2023.

3137B3 5B 0 |FHLMC 4215 NF. .. | 04/22/2019. | VARIOUS [ESTTRTUIN RO 160,580 | .......... 165,433 21 06/15/2043.

3137B7  YY 9 |FHMS K037 A2... .. | 04/29/2019. | VARIOUS . 827,313 800,000 (1,843) 01/25/2024.

3137B8 3Z 8 |FHLMC 4305 A. .. | 04/22/2019. | VARIOUS 128,028 | .......... 126,742 (318) 06/15/2048.

3137BB BD 1 |FHMS K038 A2... .. | 04/26/2019. | BANK OF NEW YORK . 175910 | .......... 171,000 (190) 03/25/2024.

3137BF DQ 1 |[FHMCK717 A2... .. | 04/26/2019. | BANK OF NEW YORK . 280,075 278,422 (515) 09/25/2021.

3137B) Q7 1 |FHMSKPLB A .. | 04/26/2019. | BANK OF NEW YORK . 98,961 | .ovvvene 100,000 (24) 05/25/2025.

3137BM  TX 4 |FHMS K052 A2... .. | 04/26/2019. | BANK OF NEW YORK JRTRRR SN 128,407 | .......... 126,000 (137) 11/25/2025.

3137BW W 3 |FHMS KJ13 A2.... .. | .. | 04/26/2019. | BANK OF NEW YORK vt | e 172,793 | .......... 172,000 (292) 08/25/2022.

3137EA DB 2 |FHLMC .| 06/25/2019. | VARIOUS USRI OV 2,317,947 | ....... 2,300,000 (2,221) 01/13/2022.

3137FB U7 9 |FHMS K069 A2 .. | 04/26/2019. | BANK OF NEW YORK . 305,730 | .......... 300,000 215 09/25/2027.

3137FG  6X 8 |FHLMC K077 A2 .. | 04/26/2019. | BANK OF NEW YORK JESTURTUIN R 111,985 | .......... 105,000 ) (89) 05/25/2028.

3137FJ) EG 0 |FHMS K081 A1... .. | 04/26/2019. | VARIOUS JESTUUTTIUPIU ERTOT 187,732 178,030 ) (164) 02/25/2028.

3137FJ XV 6 |FHMS K083 A2... ... | .. | 04/26/2019. | BANK OF NEW YORK vt | e 100,600 ...93,000 ) (55) 09/25/2028.

3137FK SQ 0 [FHMS KLAF A2.......ovmiiciinices .. | 04/08/2019. | BANK OF NEW YORK e | e 412,250 ) (P15) ) IO R 407,758 10/25/2025.

3137GA QL 4 |FHLMC 3740 KD .. | 04/25/2019. | VARIOUS . 6,105 . ) (6) 6,158 11/15/2038.

3137GA  UA 3 |FHLMC 3737 GB .. | 04/25/2019. | BANK OF NEW YORK . . rerenennn 18,348 (183) (L) I IS, 75,862 04/15/2039.

3137GA WY 9 |FHLMC 3738 BP .. | 04/25/2019. | VARIOUS cevrernnsensnnnens | e, 140,012 |10 137,885 143,960 ) (396) | vvvveverireiies | i 140,075 12/15/2038.

31385 RN 0 |FNMA #545993 .| 06/01/2019. | MBS PMT 0 322 11/01/2032.

31385W 2D 0 |FNMA #555272... ..| 05/14/2019. | VARIOUS (4E) R ISR 12,937 03/01/2033.

31385W 28 7 |FNMA #555285... .| 06/01/2019. | MBS PMT 0 305 03/01/2033.

31385X BD 8 |FNMA #555436... ..| 06/01/2019. | MBS PMT 2 1,354 05/01/2033.

31385X NR 4 |FNMA #555800... .| 06/01/2019. | MBS PMT 0 1,054 10/01/2033.

31388K GA 4 |FNMA #606893... .| 06/01/2019. | MBS PMT 0 53 10/01/2031.

31388L C8 1 |FNMA #607695... ..| 06/01/2019. | MBS PMT 0 67 11/01/2031.

31389U TR 0 |FNMA #636060... ..| 06/01/2019. | MBS PMT . 0 71 04/01/2032.

3138A2 AX 7 |FNMA #AH0921 ...|.. | 06/01/2019. | MBS PMT, JSOTURTRTRI N 16,262 (VA ) SRS I 16,262 12/01/2040.

3138A2 BQ 1 |FNMA#AHO0M6..........cocoovvvrrerirreierinnins .. | 06/01/2019. | MBS PMT . 9,289 0 9,289 12/01/2040.

3138A4 J8 9 |FNMA #AH2986. .| 06/01/2019. | MBS PMT . 6,864 9) 6,864 02/01/2041.

3138A5 FX 5 |FNMA#AH3781....coiiiiceeiss ..| 06/01/2019. | MBS PMT . 6,564 7 6,564 02/01/2041.

3138AF C2 4 |FNMA #AI1888. .| 06/01/2019. | MBS PMT . 3,969 .(6) (6) 3,969 05/01/2041.

3138AH XV 3 | FNMA #AI429T ... ..| 06/01/2019. | MBS PMT FSOTURTRTRI N 13,276 ) (26) 06/01/2041.

3138EG  FA 7 |FNMA#ALO160.........ccovvrerrrieirericiinieins .. | 06/01/2019. | MBS PMT JRTSTSRR IS 12,459 ) (6) 05/01/2041.

3138EL A4 5 |FNMA #AL3626 ..| 06/01/2019. | MBS PMT . 23,546 23,546 25223 | ...... 23,615 |.. (70) (70) . 09/01/2042.

3138EM UG 7 |FNMAHALATO2........coooovvvcrricisiseis .. | 04/24/2019. | VARIOUS et | e 449,785 | .......... 447210 | oo 476,313 | oo 458,251 | oo | e (3,922) (3,922) | oo | evereereenn 854,328 | i | (4,544) | .......... (4,544) | ......... 7,851 101/01/2021. | 1..veonirnnes
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3138EN 4H 9 |FNMA #AL6223 .. | 04/08/2019. | VARIOUS . 306,948 291,475 | .......... 314,889 | ..coovirrne 314,710 | v | e (1,072) (1,072) [ oo | e 313,637 | s | e (6,689) 08/01/2044. | 1...cvovvvrnes

3138EP A3 8 |FNMA #AL6325. .| 06/01/2019. | MBS PMT (10) (10) 10/01/2044.

3138EQ KK 7 |FNMAH#ALTA97......cooviieiriveeceeienne .| 04/08/2019. [ VARIOUS........cooovvrerermrsreniinrenee | eevenvsreinsesneniinsenns | e 914,789 | .........898,763 | ..........938,385 | ............933444 | .cooovvvvivienrs | v (1,518) (1,518) . 09/01/2040.

3138EQ QG 0 |FNMA#AL7654... .. | ..106/01/2019. | MBS PMT. . (42) () RN ISR 22,311 | e 09/01/2035.

3138ET 6A 9 |FNMA #AL896 .| 06/01/2019. | MBS PMT . 7,633 | .. 7,633 0 7,633 06/01/2045.

3138L2 EA 1 |FNMA #AM1928.. .. | 04/24/2019. | VARIOUS . 268,980 273,589 972 01/01/2023.

3138L3 4N 2 | FNMA #AM3528 .. | 04/24/2019. | BANK OF NEW YORK . 249,922 250,000 116 10/01/2023.

3138L4 H5 5 |FNMA #AM3851 .. | 04/24/2019. | BANK OF NEW YORK . 506,836 500,000 0 07/01/2023.

3138L4 W3 3 | FNMA #AM4265.. .. | 04/24/2019. | VARIOUS et | s 344,646 | ... 333,385 (355) 09/01/2023.

3138L5 AL 4 |FNMA #AM4510.. .. | 04/24/2019. | VARIOUS 412,811 | . 413,651 0 11/01/2023.

3138L5 EA 4 |FNMA #AM4628.. .. | 04/24/2019. | VARIOUS . 516,759 | ......... 497,688 (289) 11/01/2023.

3138L5 G2 0 |FNMA #AM4716.. .. | 04/24/2019. | VARIOUS . 503,432 | ..covuu. 490,050 (620) 12/01/2023.

3138L5 G6 1 | FNMA #AM4720.. .. | 04/24/2019. | VARIOUS . 668,142 | .......... 648,756 (991) 01/01/2024.

3138L6 RS 9 | FNMA #AM5896 .. | 04/22/2019. | VARIOUS s | v 199,662 | .......... 189,712 (152) 05/01/2030.

3138L7 4 2 |FNMA #AM7124 .. | 04/23/2019. | BANK OF NEW YORK . 507,344 500,000 (112) 12/01/2024.

3138L7 KQ 8 |FNMA #AM6602 .. | 04/24/2019. | BANK OF NEW YORK JESTSTUI RO 199,891 | .....oue 200,000 (344) 09/01/2021.

3138L7 YW 0 |FNMA #AM7024.. .. | 04/23/2019. | BANK OF NEW YORK . 502,031 | ......... 500,000 (129) 12/01/2024.

3138L8 K4 5 |FNMA #AM7514.. .. | 04/23/2019. | BANK OF NEW YORK JESTURTUIN R 759,053 | .......... 750,000 0 02/01/2025.

3138L9 T8 5 |FNMA #AM8674.. .. | 04/23/2019. | BANK OF NEW YORK s | s 498,594 | ... 500,000 (172) 04/01/2025.

3138L9 WF 5 | FNMA #AM8745.. .. | .. | 04/23/2019. | VARIOUS vt | e 486,124 | .......... 492,657 (181) 05/01/2027.

3138LC  7C 3 |FNMA#ANOBIO0.........covvuererircricicrrnis .. | 04/23/2019. | VARIOUS . 241,128 245,651 (326) 03/01/2026.

3138LC A7 0 |FNMA #AN0029. .. | 04/23/2019. | VARIOUS . 501,248 | .......... 496,291 (272) 09/01/2025.

3138LE  R7 8 | FNMA #AN2309. .. | 04/23/2019. | VARIOUS . 227,618 237,937 309 07/01/2026.

3138LE X3 0 |FNMA #AN2497 .. | 04/23/2019. | BANK OF NEW YORK et | s 193,055 | ......... 200,000 389 09/01/2028.

3138LF RV 2 |FNMA #AN3199, ... | .. | 04/22/2019. | BANK OF NEW YORK . 278,016 300,000 740 10/01/2031.

3138LG P75 | FNMA #AN4045 ... | .. | 04/08/2019. | BANK OF NEW YORK et | s 493,151 | .......... 494,000 554 01/01/2029.

3138LK 2P 1 | FNMA #AN7081.. .. | 04/08/2019. | BANK OF NEW YORK .189,243 | . .190,000 265 10/01/2029.

3138LK  5F 0 | FNMA #AN7145, .. | 04/08/2019. | BANK OF NEW YORK . 737,375 | ... 745,000 911 12/01/2029.

3138LK  C5 4 |FNMA #AN6391 .. | 04/08/2019. | BANK OF NEW YORK e | s 376,393 | .......... 380,000 488 10/01/2029.

3138LK MK 0 |FNMA #AN6661 .. | 04/08/2019. | BANK OF NEW YORK [ESTTRURNIN ERROS 495391 | .......... 500,000 837 10/01/2029.

3138LL 6B 6 | FNMA #AN8065 .. | 04/22/2019. | BANK OF NEW YORK . 296,848 | ......... 300,000 327 01/01/2030.

3138LM D9 1 |FNMA #AN8227.. .. | 04/22/2019. | BANK OF NEW YORK . 248,604 250,000 282 02/01/2030.

3138LM N8 2 |FNMA #AN8514 .. | 04/22/2019. | BANK OF NEW YORK JESTSRUTIN RO 504,922 | .......... 500,000 264 02/01/2030.

3138LN  2A 8 |FNMA #AN9768 .. | 04/08/2019. | BANK OF NEW YORK et | s 684,028 | .......... 660,000 65 09/01/2028.

3138LN N7 2 |FNMA #AN9413 .. | 04/08/2019. | BANK OF NEW YORK [ESTTTSRUIN RO 705,480 | .......... 675,000 (614) 07/01/2028.

3138LN  RG 8 |FNMA #AN9486. .. | 04/22/2019. | BANK OF NEW YORK . 239,377 232,000 (19) 06/01/2028.

3138LN X5 5 |FNMA #AN9699.. .. | 04/22/2019. | BANK OF NEW YORK . 257,149 250,000 (79) 08/01/2028.

3138LN YT 2 |FNMA #AN9721 .. | 04/08/2019. | BANK OF NEW YORK JESTSURTUIN RO 134,230 | .......... 130,000 0 07/01/2027.

3138LY 5E 3 |FNMA #A08044 .| 06/01/2019. | MBS PMT ...12,073 ..12,073 (2) 07/01/2042.

3138WA ND 5 |FNMA #AS1287 ... | .. | 04/24/2019. | VARIOUS . reennnnn 104,023 .100,627 (748) 11/01/2033.

3138WB  HP 3 | FNMA #AS2037.......coovvvrieirireicricies .| 04/08/2019. | VARIOUS e | e 387,616 | .......... 367,473 (352) 03/01/2044. [ 1....coocvveene
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3138WD WT 4 |FNMA#ASA257......coovieerriceiieniens ..| 06/01/2019. | MBS PMT . 28,271 28,271 29,932 (55) (55) 01/01/2045. | 1...cvverennes
3138WG GZ 1 |FNMA #AS6515 .. | 04/08/2019. | VARIOUS . 60,681 58,749 62,921 (269) (269) 01/01/2046.
3138WH UM 5 |FNMA #AS7467 ... | .. | 04/02/2019. | VARIOUS . 884,972 893,296 | .......... 866,776 | .... (SOOI IR 1,984 1,984 07/01/2031.
3138WH S2 9 |FNMA #AS7736 ... | .. | 04/02/2019. | VARIOUS e | e 808,234 | ......... 814,733 | ......... 804,740 | .....ccco..c 805,178 301 301 08/01/2046.
3138WK NL 5 |FNMA #AS939%4.. .| 06/01/2019. | MBS PMT . 32,554 32,554 35,041 | ... 32,799 (245) (245) 04/01/2047.
3138WK  T5 4 |FNMA #AS9571 .. | 04/08/2019. | VARIOUS JEOTTTRRI PV 1,080,515 | ....... 1,061,978 | ......1,093,637 | ........... 1,090,817 | oo [ e (1,206) (1,206) 05/01/2042.
3138WQ AX 0 |FNMA#AT2721.. ..| 06/01/2019. | MBS PMT ..13,642 0 05/01/2043.
3138WQ QS 4 |FNMA#AT3164.. ... | .. | 04/02/2019. | VARIOUS . 551,104 | ....... 201 04/01/2043.
3138WT QN 9 [ FNMA HATS860.........ovvvveireiriieiieiis .. | 04/24/2019. | VARIOUS JRTRRR SN 130,864 | .......... 128,520 | .......... 132,787 (112) 06/01/2043.
3138X0 Y3 6 |FNMA #AU1629, ..| 06/01/2019. | MBS PMT . 25,291 25,291 25,192 0 07/01/2043.
3138X0 ZA 9 |FNMA #AU1636. ..| 06/01/2019. | MBS PMT . 21,233 21,233 22,262 (31) 07/01/2043.
3138X3  EJ 7 |FNMA #AU3736. .. | 04/02/2019. | VARIOUS v | s 636,722 | .......... 639,295 | .......... 628,107 354 08/01/2043.
3138XY BY 9 |FNMA #AW8154 .. | 04/08/2019. | VARIOUS . 20,979 20,554 21,401 (24) 01/01/2042.
3138YN LK 1 |FNMA #AY8429.. .. | 04/02/2019. | VARIOUS et | s 965,660 | .......... 950,425 | .......... 945,895 80 08/01/2045.
3138YU H7 9 |FNMA #AZ2953.. ... |.. | 06/01/2019. | MBS PMT . 23,716 23,716 24,728 (59) 09/01/2030.
3138YU  HN 4 |FNMA #AZ2936........cccoverereincieriecireenns ..| 06/01/2019. | MBS PMT . 37,821 | o 37,821 | oo 37,895 2 09/01/2045. | 1....cvovrvnne
31391D DD 2 |FNMA #663500... .| 06/01/2019. | MBS PMT . 1112 | 1112 | e 1,126 0 10/01/2032.
313910 UM 3 |FNMA #668168... ..| 06/01/2019. | MBS PMT 0 11/01/2032.
313921 SM 1 |FNMA 2001-51 GH.. .| 05/01/2019. | VARIOUS (75) 10/25/2031.
31392H UB 7 [FNMA2003-1LQ.... .. | 05/01/2019. | VARIOUS (118) 02/25/2033.
31392) KC 2 |FNMA 2003-19 AR.....ovvumrirrrrrrinericrienes ..| 05/01/2019. | VARIOUS (27) 03/25/2033.
31392W 6N 5 |FHLMC 2508 PH .. | 04/24/2019. | VARIOUS (86) 10/15/2032.
31393A WC 7 |FNMA 2003 30 JQ... .. | 04/23/2019. | VARIOUS (36) 04/25/2033.
313938 NT 8 |FNMA 2003-32 UJ... .. | 05/28/2019. | VARIOUS (80) 05/25/2033.
31393C SV 6 |FNMA 2003-45JB... .| 05/01/2019. | VARIOUS (92) 06/25/2033.
31393C WJ 8 |FNMA 2003-46 PJ... .| 05/01/2019. | VARIOUS (105) 06/25/2033.
313930 HA 2 |FNMA 2003-69 N. .| 05/01/2019. | VARIOUS (14) 07/25/2033.
313930 KG 5 |FNMA 2003-64 JK... .| 05/01/2019. | VARIOUS (13) 07/25/2033.
31393F PW 0 |FHLMC 2544 KE .. | 04/22/2019. | VARIOUS (54) 12/15/2032.
313936 AK 0 |FHLMC 2538 DD .. | 04/22/2019. | VARIOUS (59) 12/15/2032.
31393H SZ 6 |FHLMC 2558 DB .. | 04/24/2019. | VARIOUS (25) 01/15/2033.
31393) 6E 3 |FHLMC 2556 TC. .. | 04/24/2019. | VARIOUS . (191) 01/15/2023.
31393L FT 5 |FHLMC 2564 AC .. | 04/22/2019. | VARIOUS JSOTURTRTRI N 14,087 (73) 02/15/2033.
31393L WQ 2 |FHLMC 2581B.... .. | 04/24/2019. | VARIOUS . 31,523 (65) 03/15/2033.
31393N VW 6 |FHLMC 2598 QE. .. | 04/24/2019. | VARIOUS [STTRRRRT ISR 45,948 (163) 04/15/2033.
31393Q¢ WJ 7 |FHLMC 2610 AD .. | 04/24/2019. | VARIOUS (33) 05/15/2033.
31393R FB 1 |FHLMC 2613 LL.. .. | 04/24/2019. | VARIOUS (68) 05/15/2033.
31393T 6E 1 |FNMA 2003-107 LL .. | 04/26/2019. | VARIOUS (59) 11/25/2033.
31393T D6 0 |FNMA 2003-110 WB.... .. | 04/26/2019. | VARIOUS ...12,000 (14) 11/25/2033.
31393U 6B 4 |FNMA 2004-14 QB ... | .. | 04/29/2019. | VARIOUS .105,000 (347) 03/25/2034.
313930 LG 6 |FNMA2003-122 MG........ccooovvvmriicrinriis .. | 05/28/2019. | VARIOUS.......oovverimririneineinnns | eveeirseesesnnsinennns | evvneerennenn3,592 | i, 3,608 (23) 08/25/2033. | 1....cvocvvnne
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31393W  ZN 2 [FHLMC 2638 MJ......coovrverirrirccrnrinennns .. | 04/23/2019. | VARIOUS 39,973 (193) (193) 07/15/2033. | 1..cvvverirnes
31393X 5K 9 |FNMA 2004-36 CB.. .. | 04/29/2019. | VARIOUS 50,437 (245) (245) 05/25/2034.
31393X  ZV 2 |FNMA 2004-17 H .. 1 05/01/2019. | VARIOUS........ocovomrierirerrieeissienss | oenriissiesiessissssens | sovevisennns 48,048 (328) (328) 04/25/2034.
31394B  E8 3 |FNMA 2004-101 TB. .. | 04/26/2019. | VARIOUS 37,723 (196) (196) 01/25/2035.
31394B RM 8 |FNMA 2004-92 T .| 05/01/2019. | VARIOUS (179) (179) 12/25/2034.
31394C K2 7 |FNMA 2005-27 YD.. .| 04/29/2019. | VARIOUS (16) (16) 04/25/2035.
31394C TR 3 |FNMA 2005-21 ME .| 05/01/2019. | VARIOUS (88) (88) 03/25/2035.
31394D A7 5 |FNMA 2005-48 TD .. | 04/29/2019. | VARIOUS 218,000 ) (1,495) 06/25/2035.
31394E 4D 7 |FNMS 2005-68 BE.. .. | 04/23/2019. | BANK OF NEW YORK .121,000 ) (332) 08/25/2035.
31394E 7B 8 |FNMA 2005-68 PG.. .| 04/23/2019. | VARIOUS ) (101) 08/25/2035.
31394F GY 5 |FNMA 2005-79 DB .| 05/01/2019. | VARIOUS v 91,041 ) (158) 09/25/2035.
31394G NY 5 |FHLMC 2659 NH .. | 04/22/2019. | VARIOUS ,982 | oo 105,683 ) (416) 08/15/2033.
31394M CM 0 |FHLMC 2702 CE. .. | 04/24/2019. | VARIOUS 32,225 31,083 33,259 | ...... 32,609 (94) (94) 11/15/2033.
31394M  YB 0 |FHLMC 2720 PC .. | 04/24/2019. | VARIOUS 7,890 ) (73) 12/15/2023.
31394T AF 2 |FHLMC 2768 PM .. | .. | 04/24/2019. | BANK OF NEW YORK 24,464 ) (11) 03/15/2034.
31394T AG 0 |FHLMC 2768 PW.......cocorvevrieicrierirenns .. | 04/22/2019. | BANK OF NEW YORK 6,731 ) (1) 03/15/2034.
31394U S6 0 |FNMA 2005-110 .| 05/01/2019. | VARIOUS 34,997 ) (248) 12/25/2035.
31394U XD 9 |FNMA 2005-108 TD.... .| 05/01/2019. | VARIOUS 25,149 ) (206) 12/25/2035.
313958 BS 1 |FNMA 2006-9 DG.... .| 05/01/2019. | VARIOUS 59,936 ) (205) 03/25/2036.
31395B  ZF 3 |FNMA 2006-27 BF... .. | .. | 04/25/2019. | VARIOUS 89,181 ) 9) 04/25/2036.
31395F  HJ 6 |FHLMC 2854 DL......ccvvvcrieirciceis .. | 04/24/2019. | VARIOUS 54 ) 1) 09/15/2019.
31395 CN 4 |FHLMC 2883 DK .. | 04/24/2019. | VARIOUS 9,645 ) (83) 10/15/2034.
31395K RZ 8 |FHLMC 2901 KB .. | 04/24/2019. | VARIOUS.........cooomrierrerrieeieseianss | eenriesieniessessieens | sovevirennns 12,643 ) (44) 12/15/2034.
31395M  ZZ 5 |FHLMC 2931 GD .. | 04/24/2019. | VARIOUS 23,785 ) (67) 02/15/2035.
31395T M9 2 |FHLMC 2963 DE. .. | 04/25/2019. | VARIOUS 31,593 ) (129) 04/15/2035.
31395T RQ 9 |FHLMC 2962 TN .. | 04/22/2019. | VARIOUS 25,855 (29) (29) 03/15/2035.
313950 KP 5 |FHLMC 2978 JG. .. | 04/25/2019. | VARIOUS ....19,995 \ (64) (64) 05/15/2035.
31395X ZV 0 |FHLMC 3017 ML .. | 04/25/2019. | VARIOUS 31,695 29,850 32,649 (63) (63) 08/15/2035.
31396A EG 5 |FHLMC 3033 WY.... .. | 04/25/2019. [ VARIOUS.........ooovviiiiniiniirininiiiens | vevnereseesinersnnees | vveeninees 75572 | oo 69,454 | ............ 75,306 (62) (62) 09/15/2035.
31396A FT 6 |FHLMC 3028 PG .. | 04/25/2019. | VARIOUS 29,345 27,570 30,534 (247) (247) 09/15/2035.
31396E P4 2 |FHLMC 3066 EE .. | 04/25/2019. | BANK OF NEW YORK.......ovvvivier | vevrrererrreriveneireninns | e 162,410 | ..ccooouee 149,000 | .......... 159,176 (17) (17) 11/15/2035.
31396F WU 3 |FHLMC 3081 CQ. .. | 04/22/2019. | VARIOUS 38,703 36,212 39,873 (233) (233) 12/15/2035.
31396P NM 9 |FNMA2007-5CB.... .1 05/01/2019. | VARIOUS........oovmereerieeieeiseienss | oeeviesieniessiessienns | soveviiennns 45897 | ... 44543 | ........... 46,659 (208) (208) 02/25/2037.
31396Q GP 8 |FNMA 2009-47 BN.. .| 05/01/2019. | VARIOUS 28,871 27,702 29,468 (43) (43) 07/25/2039.
31396R RB 5 |FHLMC 3178 PE .. | 04/25/2019. | VARIOUS 5545 | coovrrirnn 5,223 | v 5,749 (19) (19) 06/15/2036.
31396V JU 3 |FNMA 2007-30 MB .1 05/01/2019. | VARIOUS........vvvvriirirniiierineinnis [ reeriesiseissssinnsiens | covererenees 76,177 (241) (241) 04/25/2037.
31396W HQ 2 |FNMA 2007-51 CP.. .1 05/01/2019. | VARIOUS 26,838 (124) (124) 06/25/2037.
31396W SF 4 |FNMA 2007-60 ZB... .. | 05/28/2019. | BANK OF NEW YORK 282,425 (678) (678) 05/25/2037.
31396Y HT 2 |FNMA 2008-8 PA.... .| 05/01/2019. | VARIOUS 3,333 (27) (27) 02/25/2038.
31397C DR 7 |FHLMC 3237 CE ... | .. | 04/23/2019. | BANK OF NEW YORK 66,449 (181) (181) 11/15/2036.
31397C  E4 7 |FHLMC 3237 FP....coviiieisircenicsnics .. | 04/22/2019. | VARIOUS 87,370 (21) (21) 07/15/2036. | 1.....c.ocvvrenne
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31397E DF FHLMC 3249 CB.......covooiereieieerireereens .. | 04/25/2019. | VARIOUS 56,759 | ovverenes 54,840 | .......... 57,136 (22 12/15/2036. | 1...cooncvrnnens
31397F  T9 3 |FHLMC 3293 MP. .. | 04/22/2019. | VARIOUS 22,623 21,140 22,752 (119 03/15/2037.
31397 VG 6 |FHLMC 3349 HG. .. 1 04/25/2019. | VARIOUS.........covmmrierirerireeisnienss | eerriiesieniessissssens | soveresennns 44175 | oo 40,805 | ........... 44,886 (105 07/15/2037.
313970 VU 5 |FHLMC 3349 MY. .. | 04/25/2019. | VARIOUS 53,898 | .o 49,901 | oo 53,394 (233 07/15/2037.
31397K EW 7 |FHLMC 3361 LF.. .. | 04/25/2019. | VARIOUS 84,930 87,269 87,759 (48 08/15/2037.
31397L AZ 2 |FNMA 2008-24 HC.. .1 05/01/2019. | VARIOUS........ooovmrrierieerieeiserenss | eenrieriesiessiessienns | voveviienens 19,290 | coovvrennee 17,457 | v 18,941 (4 02/25/2038.
31397N  ZT 5 |FNMA 2009-28 HX.. .. | 04/29/2019. | VARIOUS 35,867 33,000 36,465 (84 05/25/2039.
31397S  YG 3 |FNMA2011-44 EB.. .| 05/01/2019. | VARIOUS 273,529 272,471 | e 273,748 (35 05/25/2026.
31397W DQ 5 |FHLMC 3463 GX .. | 04/25/2019. | BANK OF NEW YORK 38,150 | .ovvvrene 35,000 | .coovvrnen 39,375 (145 06/15/2038.
31398E 3G 7 |FHLMC 3545 KC. .. | 04/25/2019. | VARIOUS 21,189 20,400 21,829 (130 06/15/2039.
31398) CF 8 |FHLMC 3558 ZE. .. | 04/25/2019. | VARIOUS 278,898 248,903 (1,087, 08/15/2032.
31398M CU 8 |FNMA 2010-9 ME.... .. | 04/29/2019. | VARIOUS 284,880 256,000 (789 02/25/2040.
31398P MJ 5 |FNMA2010-45EB.. .. | 04/29/2019. | VARIOUS 218,098 203,000 | ........ (289 05/25/2040.
31398Q 4G 9 |FHLMC 3664 DB. .. | 04/25/2019. | BANK OF NEW YORK 98,147 | cvvves 95,000 | ............ 99,581 (125 05/15/2040.
31398Q TQ 0 |FHLMC 3747 HX ... | .. | 04/25/2019. | BANK OF NEW YORK 292,427 279,000 | ..........296,235 (762 11/15/2039.
31398S D8 3 |FNMA 2010-135 LF...coiiveririreriseinciinns .. | 04/25/2019. | VARIOUS 251,274 253,859 | ......... 252,212 37 12/25/2040.
313988 GT 4 |FNMA2010-129DC.... .. | 05/01/2019. | VARIOUS 50,819 ..48,875 (94 11/25/2040.
31398S  YP 2 |FNMA 2010-141 DL .. 1 04/29/2019. | VARIOUS.........oovoereerrieisereniiiens [ coveeiesiessieessisssiies | coeseins 140,939 .137,000 (103 12/25/2040.
31398V RS 7 |FHLMC 3662 PJ .. | 04/22/2019. | VARIOUS 4,976 (19 5,102 04/15/2040.
31398W 7H 1 |FHLMC 3626 ME .. | .. | 04/25/2019. | BANK OF NEW YORK.......cccovrvne | eorrerirererneernsrinnnes | ceereeens 315,148 ([510) RO RN 308,440 01/15/2040.
31400W  T7 5 [FNMA#699974.......cccoviveirieiiniieeiens ..| 06/01/2019. | MBS PMT 765 (1 765 04/01/2033.
31401W V9 7 |FNMA #720740... ..| 06/01/2019. | MBS PMT 166 0 166 07/01/2033.
31402Q CF 6 |FNMA#734570... .. | 06/01/2019. | MBS PMT, 63 0 63 08/01/2033.
31402R  JV 2 |FNMA #735676... .| 06/01/2019. | MBS PMT 5764 | oo 5764 | oo 6,185 (19) 5,764 07/01/2035.
31402W LY 2 |FNMA#740243... .| 06/01/2019. | MBS PMT 88 88 89 0 88 10/01/2033.
31403D T8 2 |FNMA #745875... .. 1 06/01/2019. | MBS PMT, 757 764 0 757 09/01/2036.
314030 3H 2 |FNMA #758700... .| 06/01/2019. | MBS PMT 7,034 ...6,876 30 7,034 11/01/2019.
31403V GR 4 |FNMA #759008... ..| 06/01/2019. | MBS PMT 343 340 0 343 01/01/2034.
31404C 6R 6 |FNMA #765080... .. | 04124/12019. [ VARIOUS........cooviivemiieiirireieinees | eevereenineressssieninns | cvvveinns 104,050 | ............ 95,536 | .......... 105,448 (890) | vvverreereies | e 104,059 01/01/2034.
31404D QG 6 |FNMA #765555... .. 1 06/01/2019. | MBS PMT, 233 233 0 233 12/01/2033.
31405B A6 8 |FNMA #784029... .. | 05/28/2019. | MBS PMT, 487 487 4 487 06/01/2019.
31405C UT 4 |FNMA#785494... ..| 06/01/2019. | MBS PMT 1,057 1,057 0 1,057 06/01/2034.
31405H 5G 9 |FNMA#790247... ..| 06/01/2019. | MBS PMT 33 33 0 33 08/01/2034.
31405M MA 2 |FNMA#793353... .. | 05/14/2019. | VARIOUS 9,565 | .ooovirrenns 8,624 5 8,809 08/01/2034.
31405N S8 9 |FNMA #794443... ..| 06/01/2019. | MBS PMT 749 749 0 749 10/01/2034.
31405P QQ 6 |FNMA #795263... ..| 06/01/2019. | MBS PMT 610 610 0 610 09/01/2019.
31406B EU 0 |FNMA #804847... .| 06/01/2019. | MBS PMT 437 437 0 437 01/01/2035.
31406F TS 0 |FNMA #808861... .. | 05/14/2019. | VARIOUS 22,666 20,750 (A1) [ oo | e 20,962 01/01/2035.
31406K E9 7 |FNMA #812060... .| 06/01/2019. | MBS PMT 306 306 0 306 03/01/2035.
31406T JR 3 |FNMA#819372... ...|.. | 06/01/2019. | MBS PMT, 1,067 | oo 1,067 2 1,067 03/01/2020.
31407B U6 4 |FNMA#826005..........ccooreerrrrrireeirncirniins ..| 06/01/2019. | MBS PMT 722 722 1 722 07/01/2035. | 1..ccvvnrvrncs




16030

Statement as of June 30, 2019 of the Priority Health

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
31407Y R6 8 |FNMA#844809........cccomvrrvrrrerieriscireni ..| 06/01/2019. | MBS PMT 464 0 AB4 | oo | s | e (U I 10 | 11/01/2035. | 1....cooovvvrnee
31408A EN 6 |FNMA #845341... .. | 05/14/2019. | VARIOUS 20,181 T v | v 18,442 | 01/01/2036.
31408B 2X 5 |FNMA #846890... .| 06/01/2019. | MBS PMT 1,516 0 12/01/2035.
31408D UQ 5 |FNMA#848491... ..| 06/01/2019. | MBS PMT 1,163 1 12/01/2035.
31409E LS 8 |FNMA#868937... .. | 05/14/2019. | VARIOUS ...11,452 ) 05/01/2036.
31409T SF 6 |FNMA#878118... .. | 04/24/2019. | VARIOUS 2,061 ..2,105 (12) 04/01/2021.
3140E2 GX 3 |FNMA#AZ9213.. .. | 04/08/2019. | VARIOUS 324,775 | ..........315,012 | .......... 342,576 (1,344) 10/01/2045.
3140EB  7J 4 |FNMA#BA7196.. .| 06/01/2019. | MBS PMT 20,799 20,799 (12) 12/01/2045.
3140FQ TG 2 |FNMA #BE5050 .. | 04/08/2019. | VARIOUS........ccooomvimirinrinriiniinns [ e | s 395712 | .......... 381,919 (964) 09/01/2045.
3140FT AP 6 |FNMA#BE7213.. .. | 04/08/2019. | VARIOUS .171,681 .166,644 (30) 04/01/2047.
3140FU H8 4 |FNMA #BE8354 .. | 04/24/2019. | VARIOUS 248,412 241,296 (482) 03/01/2048.
3140GS RX 2 |FNMA #BH4101 .1 06/01/2019. | MBS PMT ....oovvvmirmrirnieerinriieeein [ rverienerseesnsinnines | coerereees 11,788 | ... 11,788 0 10/01/2047.
3140GW ND 1 |FNMA #BH7587. .. | 04/08/2019. | VARIOUS 258,475 248,558 (829) 08/01/2047.
3140H9 MK 6 |FNMA #BJ7561 .1 06/01/2019. | VARIOUS.......oovoerimriiiiirinrinnns [ everirenisniisniiisnines | v 2,712,342 | ....... 2,610,079 (59) 11/01/2048.
3140HF F7 9 |FNMA #BK1989 vee |+ 1 06/01/2019. | MBS PMT.....ovvvrvrnrimeemerieninneein | everienerseessseissnnes | eererenenes 13,203 | .oovcreneee 13,203 | oo 13,436 | ... 0 04/01/2048.
3140HK S8 2 |FNMA#BK5942........coocicriririscisci .. | 04/24/2019. | VARIOUS........oooomrimrrimnrinneiieriinns [ e | s 420,683 | .......... 395,993 | .......... 423,960 | ...oovvenees 421,850 (1,925) 06/01/2048.
3140HP VP 9 |FNMA #BK9621.. .| 06/01/2019. | MBS PMT 22,060 22,060 22,238 0 10/01/2033.
314007 3H 6 |FNMA #BM3499.. .. | 04/24/2019. | VARIOUS.........covoereerrrseieserenriiens [ coveereeiessiiessisssiies | coeseren 478,432 | .......... 466,276 | .......... 489,371 | oo 487,771 (1,534) 12/01/2047.
314007 3J 2 | FNMA #BM3500.. .. | 04124/12019. [ VARIOUS.........coovvirirnrieiinrneiieinnns | vrvvrereninenisisssennns | cvrveinns 487,210 | oo 4T4642 | .......... 497,262 | ..o 495,739 (1,481) 09/01/2047.
3140J7 UL 7 |FNMA #BM3286.. ..| 06/01/2019. | MBS PMT 55,895 55,895 58,315 | ...... 56,142 (246) 11/01/2047.
3140J8 MW 0 |FNMA #BM3972 .. | 06/01/2019. | MBS PMT, 9,434 | oo, 9,434 2 04/01/2038.
3140J8 UG 6 |FNMA #BM4182.. ..| 06/01/2019. | MBS PMT 20,677 20,677 (40) 07/01/2048.
3140J9 Q3 8 |FNMA#BM4973.. .. | .. 06/01/2019. | MBS PMT. 23,036 23,036 1 05/01/2043.
314009  SF 9 |FNMA#BMEO17.....cccvverieieiis .. | 06/01/2019. | MBS PMT 0 03/01/2030.
3140JL QC 1 |FNMA #BN4050. .. | 04/08/2019. | VARIOUS ..733,014 (425) 01/01/2049.
3140JM  BL 5 |FNMA#BN4542........oooivicicein .. | 04/08/2019. | VARIOUS 238,033 (167) 02/01/2049.
3140Q9 4P 5 |FNMA #CA2629 .. | 04/08/2019. | VARIOUS........ccovmrvririirinrineriinns [ corerenreiensinerirenies | covveies 704,294 (205) 11/01/2043.
31410K  JY 1 |FNMA#889579......ccirurerricriesirncineei .. | 05/14/2019. | VARIOUS 21,638 (23) 05/01/2038.
31410L DU 3 |FNMA#890315... .| 06/01/2019. | MBS PMT 5,192 (12) 02/01/2041.
31410L NL 2 |FNMA #890595... .1 06/01/2019. | MBS PMT.....ovvrirrimeineriennnneenns [ everienerseesseinsines | corereneens 10,913 (27) 01/01/2024.
314100 SZ 6 |FNMA#897936... ..| 06/01/2019. | MBS PMT 1,818 0 08/01/2021.
31410V DU 1 |FNMA#898415... .. | 05/14/2019. | VARIOUS 7,826 (3) 10/01/2036.
31411E ZB 6 |FNMA #906238... ..| 06/01/2019. | MBS PMT 1,818 5 01/01/2037.
31412R  H5 9 |FNMA#932752... .| 06/01/2019. | MBS PMT 7,897 (23) 04/01/2040.
31413D S4 0 |FNMA#942539... ..| 06/01/2019. | MBS PMT 1,404 1 08/01/2037.
314138 CV 4 |FNMA#953784... ..| 06/01/2019. | MBS PMT 3,389 0 11/01/2037.
314138 HB 3 |FNMA#953926... .| 06/01/2019. | MBS PMT 630 (1) 12/01/2037.
31414S YU 1 |FNMA#975123... .. 1 05/14/2019. | VARIOUS........oovmrrierieeieeeieseienss | eeerierieniessessienns | vovevirenens 13,589 [ ORI ISP 12,408 | ..o 05/01/2038.
31416X J9 2 |FNMA #AB2087 .| 06/01/2019. | MBS PMT 5,789 (1) 5,789 01/01/2041.
31417B 28 5 |FNMA #AB5284 v |+ 1 06/01/2019. | MBS PMT.....virirnrieinerierinsenn | everseniseesssesssinnes | seeeennenns 12,826 (722 SN IR 12,826 | .o 06/01/2042.
31417F 7K 8 |FNMA#ABBIIT......coovvreireicics .1 06/01/2019. [ MBS PMT......couiriiieiniicrnrineiinins | vevenersesesinennsineenes | vveerinees 19,075 (51) | covvereerereninees | evvrirereins 19,075 | oo 04/01/2028. [ 1....coovvvreene
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31417F  R8 3 | FNMA#ABBB10.......cooovvvrerrrireiierieriiens ..| 06/01/2019. | MBS PMT . 7718 | e, 7,718 0 YA L T TN VTR ISP (U I 19 | 03/01/2043. | 1....ccoovvvrne

31417G  F3 5 |FNMA #AB9185.. .| 06/01/2019. | MBS PMT . 20,589 20,589 (6) 04/01/2043.

31417Y SC 2 |FNMA #MA0514.. .| 06/01/2019. | MBS PMT . 6,842 | oo 6,842 (10) 09/01/2040.

31418A 3V 8 |FNMA#MA1711.. .. | 04/24/2019. | VARIOUS s | e 149,450 | .......... 142,300 (661) 12/01/2043.

31418A BA 5 |FNMA #MA0932.. .. | 04/02/2019. | VARIOUS .120,013 117,889 (107) 12/01/2041.

31418A DY 1 |FNMA#MA1018.. ..| 06/01/2019. | MBS PMT . rereenne. 19,698 (36) 03/01/2027.

31418A GR 3 |FNMA #MA1107.. ..| 06/01/2019. | MBS PMT . 7,396 0 07/01/2032.

31418A JV 1 |FNMA#MA1175.. .| 06/01/2019. | MBS PMT SOOI N 13,707 (16) 09/01/2042.

31418A  JX 7 |FNMA#MA1177.. .. | 04/24/2019. | VARIOUS et | s 156,760 48 09/01/2042.

31418A R2 6 |FNMA #MA1404.. .. | 04/24/2019. | VARIOUS ..115,268 (222) 04/01/2043.

31418A SU 3 |FNMA #MA1430.. ..| 06/01/2019. | MBS PMT ..13,517 ) (4) 05/01/2043.

31418A TA 6 |FNMA#MA1444.. ..| 06/01/2019. | MBS PMT ....10,869 ) (13) 05/01/2033.

31418A TY 4 |FNMA #MA1466.. .| 06/01/2019. | MBS PMT . v 10,907 ) 2 06/01/2043.

31418A  YS 1 |FNMA #MA1620.. .| 06/01/2019. | MBS PMT . 23,873 ) (62) 10/01/2023.

314188 NG 7 |FNMA #MA2190.. .. | 04/08/2019. | VARIOUS . 298,601 288,496 | .......... 300,937 (493) (493) 02/01/2045.

314188  S7 2 |FNMA #MA2341 .. | 04/08/2019. | VARIOUS JESTSTUI RO 186,714 | .......... 177418 | oo 194,494 (685) (685) 06/01/2045.

31418C 5U 4 |FNMA #MA3558, .| 06/01/2019. | MBS PMT . 23,420 23,420 23,572 | oo | s | e 1) (1) 01/01/2034.

31418C DL 5 |FNMA #MA2806. ..| 06/01/2019. | MBS PMT . 23,733 23,733 (29) (29) 11/01/2046.

31418C FN 9 |FNMA #MA2872.. .. | 06/01/2019. | MBS PMT [RTSTORR IS 15,777 | v 15,777 (121) (121) 01/01/2047.

31418C QB 3 |FNMA #MA3149.. .. 1 06/01/2019. | MBS PMT . 38,470 38,470 | oo . (150) (150) 10/01/2047.

31418C RA 4 |FNMA #MA3180. ..| 06/01/2019. | MBS PMT FEOTURTRTRI Y A7,817 | oo AT 81T | 49,939 | i 47,993 | e ) (176) 11/01/2032.

31418C RD 8 |FNMA#MA3183.. ..| 06/01/2019. | MBS PMT . 24,901 0 11/01/2047.

31418C S4 7 |FNMA#MA3238.. ..| 06/01/2019. | MBS PMT . 8,625 0 01/01/2048.

31418C V3 5 |FNMA #MA3333, .| 06/01/2019. | MBS PMT s | o 13,536 0 04/01/2048.

31418C XA 7 |FNMA#MA3372 .. | 04/02/2019. | VARIOUS . 655,149 (1,724) 05/01/2033.

31418C 79 8 |FNMA #MA3467.. ..| 06/01/2019. | MBS PMT . 25,824 4) 09/01/2048.

31418D AQ 5 |FNMA#MA3614.. .| 06/01/2019. | MBS PMT 11,357 (1) 03/01/2049.

31418D AS 1 |FNMA#MA3616.. ..| 06/01/2019. | MBS PMT . v 16,357 [ v 17,074 3) 03/01/2049.

31418D BN 1 [FNMA #MA3644.. ..| 06/01/2019. | VARIOUS revrneesennienenes | i 5,929,966 | ....... 6,004,835 | ....... 5,929,775 1 1 5,929,966 04/01/2049.

31418D CW 0 |FNMA #MA3684.. .. | .. | 06/01/2019. | MBS PMT. . 5,327 ...5,327 (1) 5,327 06/01/2039.

31418N  ZW 3 |FNMA #AD1656. ... |.. | 06/01/2019. | MBS PMT, . 5,670 5,670 7 5,670 03/01/2040.

31418R  GS 4 |FNMA#AD3808.. ..| 06/01/2019. | MBS PMT . 3,095 3) 3,095 04/01/2040.

314180 CG 7 |FNMA #AD6370. ...|.. | 06/01/2019. | MBS PMT, . 6,158 2 6,158 05/01/2040.

31418W PG 9 |FNMA #AD8522 .| 06/01/2019. | MBS PMT . 1,677 0 1,677 08/01/2040.

31419A 4N 4 |FNMA #AE0828 .. | 06/01/2019. | MBS PMT, . 4,634 (5) 02/01/2041.

31419A NM 5 |FNMA #AE0395 ... | .. 06/01/2019. | MBS PMT . 6,337 (3) 10/01/2040.

31419A XK 8 |FNMA #AE0681.. .. | 04/24/2019. | VARIOUS . 281,186 263,599 (605) 12/01/2040.

31419 SM 1 |FNMA #AE7723 .. | 04/02/2019. | VARIOUS JESTRTUIN RO 674,452 | ......... 649,211 (662) 11/01/2040.

57586N  MX 6 |MASSACHUSETTS HSG FIN AGY .| 04/15/2019. | CALL at 100.000........... . 25,000 25,000 0 12/01/2032.

677632 G9 6 |OHIO ST UNIV. ...| .| 04/18/2019. | BANK OF NEW YORK JEOTURTRTRRI Y 40,896 | ............ 41,000 0 12/01/2056.

677704 A6 5 |OHIOUNIV GEN RCPTS.......cccoovvirinnnns .. | 04/18/2019. | BANK OF NEW YORK . 28,565 25,000 0 12/01/2114.
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76116E GH 7 |RESOLUTION FDG STRIP.......c.covvvmirrnecn .. | 04/30/2019. | BANK OF NEW YORK . 8,124 | .. 10,000 | oo 7,739 | 8,205 [ | e 77 8,282 01/15/2026. | 1...cvvnrernes
76116E HJ 2 |RESOLUTION FDG STRIP . | 04/30/2019. | BANK OF NEW YORK . 3,827 35 3,989 10/15/2027.
76116F AA 5 |RFCSP STRIP PRINCIPAL. ... | .. | 04/29/2019. | BANK OF NEW YORK [ESTTRTRTNIN RO 647,297 3,045 10/15/2019.
76116F AB 3 |RFCSP STRIP PRINCIPAL. ... | .. | 04/29/2019. | BANK OF NEW YORK [ETRI I 181,792 | ........c. 250,000 1,666 01/15/2030.
76116F AC 1 |RFCSP STRIP PRINCIPAL. . | 04/29/2019. | BANK OF NEW YORK . 216,441 300,000 2,082 .| 04/15/2030.
76116F AE 7 |RFCSP STRIP PRINCIPAL. . | 04/29/2019. | BANK OF NEW YORK JESTSURTUIN ERP 723,788 | .......... 750,000 5,879 10/15/2020.
76116F AG 2 |RFCSP STRIP PRINCIPAL. . | 04/30/2019. | BANK OF NEW YORK . 33,271 35,000 160 01/15/2021.
880591 EJ 7 | TENNESSEE VLY AUTH .. | .. | 04/29/2019. | BANK OF NEW YORK . 85,562 | ..covvee. 70,000 (46) 09/15/2060.
880591 ES 7 |TENNESSEE VLY AUTH.....cccocovirmriirirnnnne .. | 04/29/2019. | BANK OF NEW YORK JRTRRR SN 142,156 | .......... 124,000 7 09/15/2065.
88059E 5B 6 |TENNESSEE VLY AUTH CPN STRIP. . | 04/30/2019. | BANK OF NEW YORK 422917 | . 571,000 4,311 09/15/2028.
88059E V3 5 | TENNESSEE VLY AUTH......cccooniiiniiiniinns .. | 04/30/2019. | BANK OF NEW YORK . 197,022 | ..ccoooees 300,000 | ..........184,194 2,096 12/15/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ....ovevevrervirinrssissiinennes ....102,567,804 |....101,333,690 |....102,486,885 | .........63,491,940 | .......c0...0 | ........(28,483) | oviirnnnnnd (O (28,483) [ ..vvvererinnnd 0 XXX
Bonds - Industrial and Miscellaneous
001192 AG 8 |SOUTHERN CO GAS CAP. . | 04/09/2019. | BANK OF NEW YORK. ....15,090 (112) (112) 15,140 | oo [ evereneenn(80) | oo (B0) | o 516 |08/15/2019.
001192 AH 6 |SOUTHERN CO GAS CAP. ... | . | 04/17/2019. | BANK OF NEW YORK . revernennn 17,561 (17) (17) 17,044 | oo | e BT | D17 | 531 |03/15/2041.
001192 AJ 2 |SOUTHERN CO GAS CAP.......cccccosvimrrenne .. | 04/09/2019. | BANK OF NEW YORK . 35,414 09/15/2021.
001192 AM 5 | SOUTHERN CO GAS CAP........ccccovvvmrrnnne .. | 04/17/2019. | BANK OF NEW YORK . 6,792 06/15/2026.
00206R CT 7 |AT&TINC .| 04/12/2019. | BANK OF NEW YORK JESTURTUIN R 308,667 02/17/2026.
00206R DD 1 |AT&TINC .. | 04/09/2019. | BANK OF NEW YORK . 51,160 01/15/2025.
00206R DJ 8 |AT&TINC .. | 04/08/2019. | BANK OF NEW YORK . 298,560 03/09/2048.
00206R FW 7 |AT&TINC .. | 04/12/2019. | BANK OF NEW YORK . 25,742 25,000 08/15/2037.
002824 BM 1 |ABBOTT LABS . | 04/16/2019. | BANK OF NEW YORK .113,000 09/15/2025.
00440E AS 6 |CHUBB INA HLDGS INC. . | 04/15/2019. | BANK OF NEW YORK 03/15/2025.
00440E AU 1 |CHUBB INA HLDGS INC. . | 04/11/2019. | BANK OF NEW YORK. 11/03/2022.
00817Y AP 3 |AETNAINC . | 04/17/2019. | BANK OF NEW YORK 03/15/2044.
00817Y AV 0 |AETNAINC . | 04/11/2019. | BANK OF NEW YORK 06/15/2023.
00912X AU 8 |AIRLEASE COR . | 04/08/2019. | BANK OF NEW YORK 01/15/2020.
00912X AY 0 |AIRLEASE CORP... . | 04/15/2019. | BANK OF NEW YORK . 12/01/2027.
00912X BA 1 |AIR LEASE CORP. . | 04/15/2019. | BANK OF NEW YORK. e | e 48,188 03/01/2025.
010392 FL 7 |ALABAMAPWR CO.... . | 04/12/2019. | BANK OF NEW YORK . 9,137 08/15/2044.
010392 FQ 6 |ALABAMAPWR CO.... . | 04/10/2019. | BANK OF NEW YORK. . 99,483 03/30/2022.
010392 FR 4 |ALABAMA PWR CO . | 04/12/2019. | BANK OF NEW YORK . vevernennnn 11,825 12/01/2047.
02007H AC 5 |ALLYA2017-2A3 . | 04/16/2019. | VARIOUS . 91,602 08/16/2021.
02007M AE 0 |ALLYA2018-1A3.... . | 04/16/2019. | BANK OF NEW YORK. et | s 189,139 06/15/2022.
023135 AP 1 |AMAZON.COM INC. . | 04/15/2019. | BANK OF NEW YORK . 57,604 12/05/2034.
023135 AZ 9 |AMAZON.COM INC. . | 04/16/2019. | BANK OF NEW YORK ....49,842 ...50,000 08/22/2024.
02361D AQ 3 |AMERENIL CO... . | 04/12/2019. | BANK OF NEW YORK . .103,626 | . .100,000 03/15/2046.
023761 AA 7 |AMERICAN AIRLINES 17-1 AAP. ... |.. | 04/117/2019. | BANK OF NEW YORK . 26,935 27,000 02/15/2029.
023764 AA 1 |AMERICAN AIRLINES 16-2 A P................ .. | 04/17/2019. | BANK OF NEW YORK 06/15/2028.
023771 R9 1 |AMERICAN AIRLINES 16-3 AAPTT.......... .| 04/17/2019. | VARIOUS 10/15/2028.
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02529K AC 7 |ACAR 2018-2B.....oovvvvrereriererisninerierinees .| 04/18/2019. | BANK OF NEW YORK 2 08/10/2022.

02530A AA 0 |ACAR2018-3 A .. | 04/23/2019. | VARIOUS (25) 08/12/2021.

025816 BD 0 |AMERICAN EXPRESS CO.. .| 04/11/2019. | BANK OF NEW YORK 32 12/02/2022.

025816 BK 4 | AMERICAN EXPRESS CO.. .. | 04/15/2019. | BANK OF NEW YORK 1 12/05/2024.

025816 BR 9 | AMERICAN EXPRESS CO.. .| 04/15/2019. | BANK OF NEW YORK 2 10/30/2024.

02587A  AJ 3 |AMXCA 2017-1 A .. | 04/03/2019. | BARCLAYS AMERICAN.........covvonee [ e 31 09/15/2022.

02588Q AB 4 | AMXCA 2019-1 A .. | 04/16/2019. | BANK OF NEW YORK 1 10/15/2024.

0258M0 DP 1 |AMERICAN EXPRESS CREDIT.. .. | 04/08/2019. | BANK OF NEW YORK 0 08/15/2019.

0258M0 DT 3 |AMERICAN EXPRESS CREDIT.. .. | 04/08/2019. | BANK OF NEW YORK (6) 05/26/2020.

0258M0 DX 4 |AMERICAN EXPRESS CREDIT.. .. | 04/08/2019. | BANK OF NEW YORK 55 09/14/2020.

0258M0 EB 1 |AMERICAN EXPRESS CREDIT.. .| 04/10/2019. | BANK OF NEW YORK (4) 05/05/2021.

0258M0 EG 0 |AMERICAN EXPRESS CREDIT.. .| 04/10/2019. | BANK OF NEW YORK 1 03/03/2022.

02665W AH 4 | AMERICAN HONDA FIN .| 04/10/2019. | BANK OF NEW YORK 4 08/15/2019.

02665W AZ 4 |AMERICAN HONDA FIN .| 04/08/2019. | BANK OF NEW YORK........cocviirens | verrmerrrernrirerisinenes | vvereriees 16,938 LI SO I 16,997 09/24/2020.

02665W BH 3 |AMERICAN HONDA FIN ...| .. | 04/15/2019. | BANK OF NEW YORK 7,529 1 7,982 09/09/2026.

02665W BP 5 |AMERICAN HONDA FIN......c.ccovvmrvinrinnns .. | 04/09/2019. | BANK OF NEW YORK......cooovvrvvnee [ e | e 125,279 KV [OTROR [PV 124,440 02/16/2024.

02665W CA 7 |AMERICAN HONDA FIN .. | 04/11/2019. | BANK OF NEW YORK 99,622 (U TR ISP 100,000 11/16/2022.

026874 DC 8 |AMERICAN INTL GRP. .| 04/17/2019. | BANK OF NEW YORK 8,298 0 01/15/2035.

026874 DD 6 |AMERICAN INTL GRP .. | 04/16/2019. | BANK OF NEW YORK 54,244 84 07/10/2025.

03027X AB 6 |AMERICAN TWR CORP ...| .. | 04/11/2019. | BANK OF NEW YORK 25,368 ) 01/31/2023.

03027X AD 2 |AMERICAN TWR CORP........cceormrrrirnrines .. | 04/12/2019. | BANK OF NEW YORK 6,453 (4) 02/15/2024.

03027X AG 5 |AMERICAN TWR CORP .| 04/12/2019. | BANK OF NEW YORK 30,921 (36) 06/01/2025.

03027X AK 6 |AMERICAN TWR CORP .. | 04/12/2019. | BANK OF NEW YORK......cvvvvivriinee [ wormeemerinrinerinenines | eevvevnns 122,236 32 10/15/2026.

03027X AL 4 |AMERICAN TWR CORP .. | 04/10/2019. | BANK OF NEW YORK 24,629 25,000 24,965 2 2 01/15/2022.

03040W AL 9 |AMERICAN WTR CAP .| 04/16/2019. | BANK OF NEW YORK 35,316 35,000 34,901 3 3 03/01/2025.

03040W AN 5 |AMERICAN WTR CAP.... .. | 04/16/2019. | BANK OF NEW YORK 96,004 | .......... 100,000 5 5 12/01/2026.

03065F AE 2 |AMCAR2017-1B .| 04/16/2019. | BANK OF NEW YORK 51,415 52,000 1 1 02/18/2022.

030656 AE 0 |AMCAR 2017-2B.... .. | 04/16/2019. | BANK OF NEW YORK......cooovervrnee [ eormrirmerinnninnrinenines | cevveins 177,825 | ... 179,000 3 3 05/18/2022.

03065H AE 8 |AMCAR2017-3B.... .. | 04/16/2019. | BANK OF NEW YORK.......ccvvvvir | vrrrrererirerisineireninns | crvvernns 104,911 | ..cco.ee. 106,000 3 3 06/19/2023.

03066F AG 6 |AMCAR2017-4C.... .. | 04/16/2019. | BANK OF NEW YORK 248,438 250,000 7 17 09/18/2023.

03066L AD 0 |AMCAR 2018-2 A3 .. | 04/16/2019. | BANK OF NEW YORK.......cvrvvvir | vrrvrererirerseneireninns | crvverens 139,657 | ..coouce 139,000 3 3 03/20/2023.

03066M AD 8 |AMCAR 2018-3 A3.. .| 04/16/2019. | BANK OF NEW YORK 303,047 300,000 2 2 07/18/2023.

03076C AH 9 |AMERIPRISE FINL INC.. .| 04/17/2019. | BANK OF NEW YORK 31,068 | ..oooornees 32,000 31,966 1 1 09/15/2026.

031162 BN 9 |AMGENINC.... .. | 04/10/2019. | BANK OF NEW YORK 51,220 50,000 51,791 (99) (99) 05/15/2022.

031162 BV 1 |AMGENINC.... .. | 04/09/2019. | BANK OF NEW YORK 51,382 50,000 51,079 (40) (40) 05/22/2024.

031162 BY 5 |AMGENINC .| 04/16/2019. | BANK OF NEW YORK.......cocvirens | verrvererenrinerinineres | vvererinees 17,993 | e 18,000 | ..oovounee 17,902 3 3 05/01/2025.

032654 AM 7 |ANALOG DEVICES INC.. .| 04/15/2019. | BANK OF NEW YORK 24,190 24,000 23,913 | ... 4 4 12/05/2023.

032654 AP 0 |ANALOG DEVICES INC .| 04/15/2019. | BANK OF NEW YORK 24,711 25,000 24,612 | oo 24,619 4 4 12/05/2036.

03522A AE 0 |ANHEUSER-BUSCH CO/INBEV .| 04/17/2019. | BANK OF NEW YORK.......ccovvirens | verrmererernninerinineires | overerines 43,109 | .ooornee. 43,000 | ... 42,674 ...42,677 5 5 02/01/2036.

03522A AF 7 | ANHEUSER-BUSCH CO/INBEV ... | .| 05/13/2019. | BANK OF NEW YORK (11) 02/01/2046.

03523T BT 4 |ANHEUSER-BUSCH INBEV........ccccvnvunee .. | 04/18/2019. | BANK OF NEW YORK 14 10/06/2048.
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03523T BX 5 |ANHEUSER-BUSCH INBEV........ccccoosuvunnee .| 04/15/2019. | BANK OF NEW YORK [ESTUUIN R 130,285 | .......... 125,000 4 L TN N 124,879 | oo | v 5,406 | ..ooonee. 5406 | ......... 1,210 |01/23/2025.

035240 AM 2 | ANHEUSER-BUSCH INBEV... .| 04/15/2019. | BANK OF NEW YORK v | s 131,933 135,000 | .......... 133,049 | .00 133,007 | oo | i 18 18 04/15/2038.

035240 AQ 3 |ANHEUSER-BUSCH INBEV... .. | 04/15/2019. | BANK OF NEW YORK . 80,440 ...75,000 4 01/23/2029.

036752 AC 7 |ANTHEM INC .. | 04/16/2019. | BANK OF NEW YORK . 50,124 | .ccoovvnnee 50,000 | ..oocoonend 49,984 | ..o 49,987 1 12/01/2024.

037411 AW 5 |APACHE CORP...... .. | 04/09/2019. | BANK OF NEW YORK . 24,685 25,000 25,612 25,555 4) 09/01/2040.

037735 CK 1 |APPALACHIAN PWR CO.... .| 04/12/2019. | BANK OF NEW YORK (24) 08/15/2037.

037833 AS 9 |APPLE INC .| 04/15/2019. | VARIOUS (1,898) 05/06/2024.

037833 BG 4 |APPLEINC .| 04/16/2019. | BANK OF NEW YORK . 2 05/13/2025.

037833 BW 9 |APPLE INC .. | 04/17/2019. | BANK OF NEW YORK . 23,255 21,000 20,901 1 02/23/2036.

037833 CD 0 |APPLEINC. .| 04/18/2019. | BANK OF NEW YORK . 51,771 52,000 51,862 1 08/04/2046.

037833 CG 3 |APPLEINC .| 04/15/2019. | BANK OF NEW YORK JESTSURTUIN ERP 177,320 | .......... 176,000 (11) 02/09/2024.

037833 CJ 7 |APPLEINC .| 04/15/2019. | BANK OF NEW YORK . 64,046 ...63,000 40 02/09/2027.

037833 CU 2 |APPLEINC .. | 04/09/2019. | BANK OF NEW YORK [ESTTTSRUIN RO 113,262 .113,000 37 05/11/2024.

037833 CX 6 |APPLEINC .. | 04/08/2019. | BANK OF NEW YORK . 334,569 9) 06/20/2027.

037833 DB 3 |APPLEINC ... | .. | 04/17/2019. | BANK OF NEW YORK . 60,766 2 09/12/2027.

037833 DF 4 |APPLE INC.....cooooiiiriiniineierieeiseiiniis .| 04/16/2019. | BANK OF NEW YORK FSOTURTRTRRI N 74,263 4 01/13/2025.

03939C AA 1 |ARCHCAPFINLLC.... .. | 04/17/2019. | BANK OF NEW YORK [RTSTRSROT ISR 40,271 0 12/15/2026.

040555 CP 7 |ARIZONAPUBSVC.... .| 04/15/2019. | BANK OF NEW YORK . 20,992 (13) 01/15/2044.

040555 CQ 5 |ARIZONAPUBSVC.... .. | 04/15/2019. | BANK OF NEW YORK . 8,086 .....8,000 0 06/15/2024.

040555 CW 2 |ARIZONAPUBSVC.... .| 04/12/2019. | BANK OF NEW YORK 2 09/15/2027.

042735 BD 1 |ARROW ELECTRONICS INC.......cccccovvvunee .. | 04/10/2019. | BANK OF NEW YORK 15 04/01/2022.

042735 BE 9 |ARROW ELECTRONICS INC .| 04/15/2019. | BANK OF NEW YORK 27 04/01/2025.

042735 BF 6 |ARROW ELECTRONICS INC ... | .. | 04/17/2019. | BANK OF NEW YORK 1 01/12/2028.

04365T AC 1 |ACER2018-2A A3.......cvoviviveieieririinninns .. | 04/24/2019. | BANK OF NEW YORK 1 04/10/2024.

04650N AB 0 |AT&TINC .. | 04/12/2019. | BANK OF NEW YORK (34) 09/01/2040.

04685A 2E 0 |ATHENE GLOB FDG .| 04/11/2019. | BANK OF NEW YORK 13 07/01/2022.

049560 AM 7 |ATMOS ENERGY CORP. .| 04/18/2019. | BANK OF NEW YORK . 0 10/15/2044.

05329W AN 2 [AUTONATION INC .| 04/16/2019. | BANK OF NEW YORK FSOTURTRTRI Y 48,651 | cocvenee. 50,000 2 11/15/2024.

05348E AY 5 |AVALONBAY CMNTYS... .. | 04/17/2019. | BANK OF NEW YORK . 39,873 ...41,000 4 10/15/2026.

05348E BA 6 |AVALONBAY CMNTYS... .. | 04/16/2019. | BANK OF NEW YORK [ESTTRTUIN RO 100,673 .100,000 16 05/15/2027.

05351W AA 1 |AVANGRID INC .. | 04/12/2019. | BANK OF NEW YORK . rereennn 42,247 ...43,000 4 12/01/2024.

05369A AA 9 |AVIATION CAP GR .| 04/16/2019. | BANK OF NEW YORK vt | e 108,767 | .......... 115,000 48 11/01/2027.

054937 AF 4 |BB&T CORP .. | 04/08/2019. | BANK OF NEW YORK . 25,316 25,000 (182) 11/01/2019.

05522R CW 6 [BACCT 2017-A1 A1 .| 05/06/2019. [ TDMBS.......ovoivrrriierniiseerernsinins | srvseerensnssssissssseninns | coverns 1,990,078 | ....... 2,000,000 | ....... 1,999,425 69 08/15/2022.

05522R DA 3 |BACCT 2018-A3 A3 .. | 05/29/2019. | BANK OF NEW YORK . 584,254 | .......... 575,000 | .......... 581,671 |.... (292) 12/15/2023.

05526D BD 6 |BAT CAP CORP.. .. | 04/16/2019. | BANK OF NEW YORK . 92,952 | oo 103,000 | .......... 103,000 | ..ccoverrnnae 103,000 0 08/15/2037.

05531F AB 9 |BB&T CORP... .. | 04/30/2019. | MATURITY.... . 25,000 25,000 28,627 | ... 25,423 (423) 04/30/2019.

05531F AU 7 |BB&T CORP... .. | 04/08/2019. | BANK OF NEW YORK FSOTURTRTRI Y 44,928 | ............ 45,000 | ..........45394 | ..o 45,132 (25) 06/29/2020.

05531F BB 8 |BB&T CORP. .| 04/16/2019. | BANK OF NEW YORK et | s 123,895 125,000 | ......... . 12 10/26/2024.

05586C AD 6 |BMWLT 2018-1 A4.. ... | .. | 04/17/2019. | BANK OF NEW YORK . 55,275 ..55,000 | ..oovrenne 55,000 | .... ..55,000 |.. 0 03/21/2022.

05723K AF 7 |BAKERHUGHES INC......ccovvvvmvrirricris .| 04/18/2019. | BANK OF NEW YORK et | e 416,780 | .......... 454,000 | .......... 454,000 | ...oocoonees 454,000 | ..o | s 0 12/15/2047.
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06051G  EU 9 |BANK OF AMER CORP........ccovvvvmrrrnerins .| 04/11/2019. | BANK OF NEW YORK [ESTUUIN R 172,100 | ..covonee 170,000 | ..cooonce 170,798 | covvvrvrenne 170,678 | oo (48) (48) [ oo | e 170,630 | ovoveereerveris | v 1470 | e 1,470 | ......... 4,270 | 01/11/2023.
06051G FC 8 |BANK OF AMER CORP.. .. | 04/17/2019. | BANK OF NEW YORK 56,776 50,000 | .ovrrvnes 49,892 ..49,899 1 1 01/21/2044.
06051G FL 8 |BANK OF AMER CORP.. .. | 04/15/2019. | BANK OF NEW YORK 36,174 35,000 34,831 ..34,881 4 4 10/22/2026.
06051G FM 6 |BANK OF AMER CORP.. .. | 04/16/2019. | BANK OF NEW YORK JRTSTRORROT ISR 76,494 | ............ 75,000 | .ocovenee 75,794 (27) 01/22/2025.
06051G FP 9 | BANK OF AMER CORP.. .. | 04/09/2019. | BANK OF NEW YORK 31,598 31,000 30,909 2 04/21/2025.
06051G FU 8 |BANK OF AMER CORP.. .| 04/17/2019. | BANK OF NEW YORK 58,457 ..56,000 0 03/03/2026.
06051G FZ 7 |BANK OF AMER CORP.. .. | 04/11/2019. | BANK OF NEW YORK 24,653 24,980 1 10/21/2022.
06051G  GA 1 |BANK OF AMER CORP.. .| 04/17/2019. | BANK OF NEW YORK 0 10/21/2027.
06051G  GK 9 | BANK OF AMER CORP.. .. | 04/11/2019. | BANK OF NEW YORK (17) 04/24/2023.
06051G  GT 0 |BANK OF AMER CORP. ..| 04/17/2019. | BANK OF NEW YORK 115 10/01/2025.
06051G GZ 6 |BANK OF AMER CORP.. .| 04/16/2019. | BANK OF NEW YORK 0 01/23/2026.
06051G HB 8 | BANK OF AMER CORP.. .| 04/17/2019. | BANK OF NEW YORK 0 02/05/2026.
06051G HC 6 |BANK OF AMER CORP. .| 04/15/2019. | BANK OF NEW YORK 0 12/20/2023.
06051G HD 4 |BANK OF AMER CORP.. ..| 04/17/2019. | BANK OF NEW YORK 10 12/20/2028.
06051G HF 9 | BANK OF AMER CORP.. .| 04/15/2019. | BANK OF NEW YORK . . 59 03/05/2024.
06051G  HS 1 |BANK OF AMER CORP..........ccocoummrimrrinnes .. | 04/08/2019. | BANK OF NEW YORK revreeernenensnnnnenen | oo 831,054 | 10000420,000 | 420,000 [ o | e [ 0 03/15/2050.
06406F AA 1 |BANK OF NY MELLON CORP.... .. | 04/10/2019. | BANK OF NEW YORK 1 04/15/2021.
06406G AA 9 | BANK OF NY MELLON CORP.... .| 04/17/2019. | BANK OF NEW YORK e [ 1 . 10/30/2028.
06406H CQ 0 |BANK OF NY MELLON CORP .. | 04/17/2019. | BANK OF NEW YORK [RTSTORR IS 14,606 | ............ 14,000 L [N [ 13,980 11/18/2025.
06406H CS 6 |BANK OF NY MELLON CORP.... .| 04/15/2019. | BANK OF NEW YORK 20,642 20,000 2 ....19,962 02/04/2024.
06406H CU 1 [BANK OF NY MELLON CORP.... .. | 04/08/2019. | BANK OF NEW YORK 9,994 | ..o 10,000 | .oovvvenee . 1 . ....10,000 05/15/2019.
06406H CX 5 |BANK OF NY MELLON CORP .| 04/16/2019. | BANK OF NEW YORK 50,416 50,000 | .cceeee.51,017 | o (161 | SRR IR 50,691 09/11/2024.
06406H DF 3 |BANK OF NY MELLON CORP.... .. | 04/08/2019. | BANK OF NEW YORK 9,961 ..10,000 0 9,998 11/27/2020.
06406R AB 3 [BANK OF NY MELLON CORP.... «... | . | 04/17/2019. | BANK OF NEW YORK JRTSTSRRT IS 75,662 | .ovoerrer 75,000 | oo . . (() O IS 75,319 02/07/2028.
06406R AE 7 |BANK OF NY MELLON CORP.........ccccoenuu. .| 04/11/2019. | BANK OF NEW YORK [ESTTRTUIN RO 100,425 | .......... 100,000 | ............99,848 | ....ccc..e..99,874 | oo . L IO ISP 99,883 01/29/2023.
07274N  BH 5 [BAYERUSFINIILL .. | 04/30/2019. | BANK OF NEW YORK 5081 | .o 6,000 1 5,563 07/15/2064.
075887 BE 8 |BECTON DICKINSON & CO. .. | 04/08/2019. | BANK OF NEW YORK 30,918 31,000 ((16) | TR IR 31,140 12/15/2019.
084659 AM 3 | BERKSHIRE HATHAWAY ENERGY.. .| 04/12/2019. | BANK OF NEW YORK 125,000 1 ..124,585 04/15/2028.
084670 BR 8 |BERKSHIRE HATHAWAY INC .. | 04/09/2019. | BANK OF NEW YORK 137,000 (31) . 137,444 03/15/2023.
084670 BS 6 |BERKSHIRE HATHAWAY INC... .| 04/15/2019. | BANK OF NEW YORK 49 ....98,695 03/15/2026.
09247X AL 5 |BLACKROCKINC .. | 04/15/2019. | BANK OF NEW YORK (5 ....15,099 03/18/2024.
096630 AF 5 |BOARDWALK PIPELINES LP. .. | 04/08/2019. | BANK OF NEW YORK 98,000 8 97,725 07/15/2027.
097023 BV 6 |BOEING CO .| 04/01/2019. | JEFFERIES & COMPANY.............. 236,570 250,000 56 03/01/2047.
097023 BX 2 |BOEING CO .. | 04/01/2019. | CITIGROUP/ELECTRONIC........ccc. [ ovvrirerirrirriiniiis 480 03/01/2028.
10112R AU 8 |BOSTON PPTYS LP. .| 04/11/2019. | BANK OF NEW YORK (11) 02/01/2023.
10112R AW 4 |BOSTON PPTYSLP.... .. | 04/15/2019. | BANK OF NEW YORK (14) 02/01/2024.
10112R  AX 2 |BOSTON PPTYSLP.... .| 04/17/2019. | BANK OF NEW YORK 1 02/01/2026.
10112R  AY 0 |BOSTON PPTYS LP. .| 04/17/2019. | BANK OF NEW YORK 2 10/01/2026.
10112R  AZ 7 |BOSTON PPTYSLP.... .. | 04/16/2019. | BANK OF NEW YORK 37,908 4 4 01/15/2025.
101137 AW 7 |BOSTON SCIENTIFIC CORP. .| 04/18/2019. | BANK OF NEW YORK 39,890 2 2 03/01/2026.
10373Q  AJ 9 |BP CAP MKTS AMER .| 04/10/2019. | BANK OF NEW YORK........ccocoeeves | eorrmrinnicnicnniiicis | e 50,737 | ...r1.50,000 | e 48,500 | ...cooovrinnns 48,520 17 05/06/2022.
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10373Q AL 4 |BP CAP MKTS AMER.......cocommvimieririininns .| 04/11/2019. | BANK OF NEW YORK 24,969 25,000 | voovrrrrnn 24,250 | ciiiiiennnn24,258 | | i 46 46 05/10/2023.

10373Q AY 6 |BP CAP MKTS AMER .. | 04/15/2019. | BANK OF NEW YORK.......ccrvrvvr | vrrvrererrverisissreninns | cvrveiins 100,724 | .......... 100,000 153 04/14/2024.

11042T AA 1 [BRITISHAIR 18-1 AAPT.... .. | 04/17/2019. | BANK OF NEW YORK......coevvrvrviner [ wormrererinirnerireries | cevevene 404,693 | .......... 400,033 | ....... 0 09/20/2031.

11043H AA 6 |BRITISHAIR 18-1 APTT. .| 04/09/2019. | BANK OF NEW YORK.......ocvvrner | vorrermrinervineireniens | v 132,105 | .......... 130,405 | .......... 130,405 0 09/20/2031.

11120V AA 1 | BRIXMOR OPERATING PRTNR: .| 04/16/2019. | BANK OF NEW YORK 24,794 25,000 24,648 12 02/01/2025.

11120V AF 0 | BRIXMOR OPERATING PRTNRS.. .| 04/15/2019. | BANK OF NEW YORK.......ccooviimeee [ emerrmrirneenerinnninnns | eoerernenns 49,659 | ... 50,000 | ... 49,476 22 06/15/2024.

118230 AQ 4 |BUCKEYE PRTNRS LP .| 04/17/2019. | BANK OF NEW YORK.......cvcviirens | vervrrerernniverinineines | vvererines 48,481 | ........... 50,000 | .oovvenees 49,872 3 12/01/2026.

12189L  AA 9 |BURLINGTON NORTH SANTA FE. .| 04/17/2019. | BANK OF NEW YORK 24,775 20,000 22,159 (16) 05/01/2040.

12189L AF 8 |BURLINGTON NORTH SANTA FE .. | 04/10/2019. | BANK OF NEW YORK 25,421 25,000 (31) 09/15/2021.

12189L AR 2 |BURLINGTON NORTH SANTA FE. .| 04/15/2019. | BANK OF NEW YORK 6,240 .6,000 1 04/01/2024.

12189L  AS 0 |BURLINGTON NORTH SANTA FE .| 04/18/2019. | BANK OF NEW YORK 28,353 25,000 0 04/01/2044.

12189L AV 3 |BURLINGTON NORTH SANTA FE .. | 04/16/2019. | BANK OF NEW YORK......covvvrinee [ rormrernrrinninerirenires | v 110,358 | .......... 110,000 97 04/01/2025.

12189L  AY 7 |BURLINGTON NORTH SANTA FE .. | 04/09/2019. | BANK OF NEW YORK 51,950 50,000 3 09/01/2025.

124857 AK 9 |CBS CORP .| 04/15/2019. | BANK OF NEW YORK........cccovicveir [ rverireririinicnniinns | e 10,887 | oocccvennee 11,000 | .cococveneee 10,850 1 08/15/2044.

124857 AM 5 |CBS CORP, .| 04/12/2019. | BANK OF NEW YORK 51,783 51,000 50,507 16 08/15/2024.

124857 AQ 6 |CBS CORP .| 04/12/2019. | BANK OF NEW YORK 8,140 | .coovrrnne. 8,000 | ..coovrrnnen. 7,874 3 01/15/2026.

124857 AR 4 |CBS CORP .. | 04/12/2019. | BANK OF NEW YORK 23,469 25,000 24,588 1 01/15/2027.

124857 AX 1 |CBSCORP .. | 04/09/2019. | BANK OF NEW YORK.......cccovvvvene [ worerrrmeerneennninninines | wreeernnn.58,403 | .eirn.80,000 | oo 23 06/01/2028.

125509 BV 0 |CIGNA CORP .| 04/17/2019. | BANK OF NEW YORK 4 10/15/2027.

12572Q  AE 5 |CMEGRPINC.... ... | .. | 04/11/2019. | BANK OF NEW YORK 10 09/15/2022.

12572Q AG 0 |CME GRP INC......ovvvriireirrrireiierieniens .| 04/16/2019. | BANK OF NEW YORK 1 03/15/2025.

125896 BQ 2 |CMS ENERGY CORP .| 04/12/2019. | BANK OF NEW YORK 1 05/15/2026.

12591V AD 3 |COMM 2014-CR16 A3, ..| 06/01/2019. | MBS PMT 0 04/10/2047.

126117 AS 9 |CNAFINL CORP .. | 04/15/2019. | BANK OF NEW YORK (90) 05/15/2024.

126650 BP 4 |CVS PASS-THRU TRST. .| 06/10/2019. | SINK........... 9) 12/10/2028.

126650 BZ 2 |CVSHLTH CORP... .. | 04/11/2019. | BANK OF NEW YORK 28 12/01/2022.

126650 CY 4 |CVSHLTH CORP... .. | 04/08/2019. | BANK OF NEW YORK 338,104 58 03/25/2038.

12665U AA 2 |CVSPASS-THRU TRST .| 06/10/2019. | SINK........... 2,079 0 01/10/2036.

126802 DJ 3 |CABMT 2015-2 A2.. .. | 04/08/2019. | BANK OF NEW YORK 256,096 255,000 (126) 07/17/2023.

12770Q AG 0 |CZR2017-VICIB.... .. | 04/01/2019. | BANK OF NEW YORK.......oviervis | cerrererirernenrirennns | v 474,809 | .......... 465,000 (241) 10/15/2034.

13976M  AC 8 |AFIN 2018-1 A3 .. | 04/16/2019. | BANK OF NEW YORK 250,010 250,000 7 01/20/2022.

14040H BF 1 |CAPITAL ONE FINL .| 04/15/2019. | BANK OF NEW YORK 50,897 50,000 1 04/24/2024.

14040H BG 9 |CAPITAL ONE FINL.... .. | 04/15/2019. | BANK OF NEW YORK......cocoovvineee [ wmmrrmrirneenerinnninns | eorerirnenns 44514 | ... 45,000 | ............43,789 41 02/05/2025.

14041IN CG 4 |COMET 2005-B3 B3.... .. | 04/08/2019. | BANK OF NEW YORK.......ovvvrivver | errvrererrnniininsiseninns | v 1,046,343 | ....... 1,070,000 | ....... 1,041,759 (2,314) 05/15/2028.

1404IN FG 1 |COMET 2016-A5 A5.... 1| 05/1412019. | TD.ouvvrvercercrieerierieneseesseisenies | eoreeesseeissssserienines | eeneren 983,086 | ....... 1,000,000 | .......... 999,703 22 06/17/2024.

141781 AY 0 |[CARGILLINC.. .1 05/20/2019. | US BANK.......orivvriirineirsniinniinnns [ everieeisseisnssiseinns | oveens 1,030,530 | ....... 1,000,000 | ....... 1,093,158 (4,708) 05/14/2021.

141781 BG 8 |CARGILLINC.. .| 04/12/2019. | BANK OF NEW YORK 25,279 25,000 24,969 2 03/01/2023.

14314A  AD 1 |CARMX2018-1 A4.. .. | 04/17/2019. | BANK OF NEW YORK......cocoiervrnee [ eormrirnerinmeinerierines | e 104,639 | .......... 105,000 1 06/15/2023.

14314P AD 8 |CARMX2017-2 A4 .. | 04/17/2019. | BANK OF NEW YORK 99,000 | ... 100,000 0 09/15/2022.

14314W  AD 3 |CARMX2017-3 A3 wor |- | 04/17/2019. | BANK OF NEW YORK......coovvvrire | rvremernenieniseennns | vvvienes 105,139 | .......... 106,000 2 04/15/2022.

14314X  AC 3 |CARMX2018-2 A3.......covriiririiireriniiiei .. 04/17/2019. | BANK OF NEW YORK.....c.ccvvrnir | verrreerirnrvineirerinns | v 113,247 | ......... 113,000 2 01/17/2023.
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14315E  AC 4 |CARMX 2018-4 A3.....cocovrverrerierirncernens .| 04/17/2019. | BANK OF NEW YORK 93,035 0 999 | e [ e 1,036 09/15/2023.

144141 DC 9 |DUKE ENERGY PROGRESS INC... .. | 04/10/2019. | BANK OF NEW YORK 50,247 R 27 05/15/2022.

14912L  5X 5 |CATERPILLAR FINL SVC CORP.... ...| .. | 04/15/2019. | BANK OF NEW YORK 8,333 X o 0 11/24/2023.

14912L  6F 3 |CATERPILLAR FINL SVC CORP.... ...| .. | 04/10/2019. | BANK OF NEW YORK [RTSTROROOT ISR 14,951 | .o 15,000 | ..o 14,988 1 12/01/2019.

14912L 6G 1 |CATERPILLAR FINL SVC CORP .| 04/16/2019. | BANK OF NEW YORK 32,438 32,000 31,965 1 12/01/2024.

14912L  6Y 2 |CATERPILLAR FINL SVC CORP.... .. | 04/08/2019. | BANK OF NEW YORK FSOTURTRTRI Y 49,798 | ..o 50,000 | ..coounennn 49,945 5 01/10/2020.

151020 AY 0 |CELGENE CORP .. | 04/17/2019. | BANK OF NEW YORK [RTSTRSRRT IS 49,451 | ..coo.... 50,000 | .oovvenees 49,924 2 11/15/2027.

15189W AG 5 |CENTERPOINT ENERGY RES... .. | .| 04/08/2019. | BANK OF NEW YORK 25,595 25,000 27,362 (99) 01/15/2021.

15189X AN 8 | CENTERPOINT ENERGY HOUSTON .. | 04/15/2019. | BANK OF NEW YORK 0 04/01/2044.

15189X AR 9 |CENTERPOINT ENERGY HOUSTON .| 04/12/2019. | BANK OF NEW YORK 16 02/01/2027.

15189X AS 7 |CENTERPOINT ENERGY HOUSTON .| 04/15/2019. | BANK OF NEW YORK 1 03/01/2048.

166754 AQ 4 |CHEVRON PHILLIPS CHEM CO.... .| 04/11/2019. | BANK OF NEW YORK 3 05/01/2023.

166764 AB 6 |CHEVRON CORP .| 04/11/2019. | BANK OF NEW YORK . RN 25 12/05/2022.

166764 BK 5 |CHEVRON CORP... .. | 04/11/2019. | BANK OF NEW YORK [RTSTROROT IS T479 | ... 75,000 | .oovvenee 73,941 48 05/16/2023.

166764 BL 3 |CHEVRON CORP... ... | .. | 04/15/2019. | BANK OF NEW YORK 25,060 25,000 25,000 0 05/16/2026.

172967 FX 4 |CITIGROUP INC......ccocovvrerrirrrrnrireiiniins .. | 04/09/2019. | BANK OF NEW YORK 30,914 25,000 28,193 (19) 01/30/2042.

172967 HB 0 |CITIGROUP INC .. | 04/16/2019. | BANK OF NEW YORK 55,046 50,000 54,050 | .... . (100) 09/13/2025.

172967 HS 3 |CITIGROUP INC .| 04/18/2019. | BANK OF NEW YORK 5,617 | v 5,000 | coovverrnens , . 0 05/06/2044.

172967 JT 9 |CITIGROUP INC .. | 04/15/2019. | BANK OF NEW YORK 20,792 20,000 | .oovvonee , .19, . | 2 06/10/2025.

172967 KA 8 |CITIGROUP INC ... | .. | 04/17/2019. | BANK OF NEW YORK 25,840 25,000 3 09/29/2027.

172967 KG 5 [CITIGROUP INC......coovviviriiieirciceiiis .. | 04/16/2019. | BANK OF NEW YORK 4 01/12/2026.

172967 KK 6 |CITIGROUP INC .| 04/10/2019. | BANK OF NEW YORK (13) 03/30/2021.

172967 KN 0 [CITIGROUP INC .| 04/17/2019. | BANK OF NEW YORK . 2 05/01/2026.

172967 LC 3 |CITIGROUP INC .. | 04/10/2019. | BANK OF NEW YORK 25,002 25,000 2 12/08/2021.

172967 ME 8 |CITIGROUP INC .. | 04/08/2019. | BANK OF NEW YORK 521,259 | ..o 513,000 1) 03/20/2030.

17305E  FW 0 |CCCIT 2016-A1 A1.. .. | 04/16/2019. | BANK OF NEW YORK 99,469 | ........ 100,000 1 11/19/2021.

17305E  GE 9 |CCCIT 2017-A6 A6.. .. | 04/04/2019. | BANK OF NEW YORK reveerenessresenes | o 1,045,488 | .......1,050,000 0 05/14/2029.

174610 AN 5 |CITIZENS FINL GRP... .| 04/10/2019. | BANK OF NEW YORK 7,89 | oo 8,000 0 07/28/2021.

18978C AC 7 |CNHEQUIP TRST 2017-C A3 .. | 04/24/2019. | BANK OF NEW YORK 99,156 | .......... 100,000 0 02/15/2023.

20030N BJ 9 |COMCAST CORP .| 04/12/2019. | BANK OF NEW YORK 51,292 50,000 21 03/01/2024.

20030N BL 4 |COMCAST CORP... .. | 04/09/2019. | BANK OF NEW YORK s | s 124,872 | .......... 123,000 68 02/15/2025.

20030N BM 2 |COMCAST CORP... .. | 04/09/2019. | BANK OF NEW YORK .129,684 .125,000 (15) 08/15/2034.

20030N BS 9 |COMCAST CORP... .| 04/12/2019. | BANK OF NEW YORK 38 03/01/2026.

20030N BW 0 |COMCAST CORP... .. | 04/12/2019. | BANK OF NEW YORK 2 01/15/2027.

20030N BX 8 |COMCAST CORP... .| 04/12/2019. | BANK OF NEW YORK revernennnn 13,052 44 02/01/2024.

20030N BY 6 |COMCAST CORP... .. | 04/04/2019. | BANK OF AMERICA..........ccovvvivnvis | cerrrirerirerinineireniens | s 993,020 270 02/01/2027.

20030N CH 2 |COMCAST CORP... .| 04/12/2019. | BANK OF NEW YORK ..151,820 20 05/01/2028.

20030N CL 3 |COMCAST CORP... .| 04/12/2019. | BANK OF NEW YORK 64,550 1 10/15/2038.

20030N CM 1 |COMCAST CORP... .. | 04/08/2019. | BANK OF NEW YORK ST SR 312,350 3 10/15/2048.

20030N CN 9 |COMCAST CORP... ... | .. | 04/12/2019. | BANK OF NEW YORK 61,268 1 10/15/2058.

20030N CS 8 |COMCAST CORP......ccooorrrrrirrirnrirenirnns .| 04/12/2019. | BANK OF NEW YORK ISR N 17,759 1 10/15/2025.
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20030N CT 6 [COMCAST CORP.......cocorerrrirerrnrrrnnriens .. | 04/08/2019. | BANK OF NEW YORK 200,972 | .......... 191,000 | .cooovneee 190,905 | ..ovvvrvrenne 190,907 | voovervrirernnee 3 K [N [PV 190,911 | oo | e 10,061 10/15/2028.

202795 JG 6 |COMMONWEALTH EDISON CO.... .. | 04/12/2019. | BANK OF NEW YORK 0 ...10,919 11/15/2045.

202795 JK 7 |COMMONWEALTH EDISON CO .| 04/12/2019. | BANK OF NEW YORK 195,990 14 ..199,531 08/15/2027.

202795 JL 5 |COMMONWEALTH EDISON CO.... .| 04/16/2019. | BANK OF NEW YORK 08/15/2047.

205887 CB 6 | CONAGRA BRANDS INC... .| 04/17/2019. | BANK OF NEW YORK 11/01/2025.

205887 CD 2 |CONAGRA BRANDS INC .| 04/17/2019. | BANK OF NEW YORK 11/01/2038.

207597 EJ 0 |CONNECTICUT LGT & PWR.. .. | 04/12/2019. | BANK OF NEW YORK 99,963 RN 03/15/2027.

207597 EL 5 |CONNECTICUT LGT & PWR .. | 04/12/2019. | BANK OF NEW YORK.......ccvvvvvens [ worerrerirneerrrinnnines | wererereens 15,355 | covcrinnee 15,000 | .coocrennee 14,964 04/01/2048.

21036P AP 3 | CONSTELLATION BRANDS INC woo | .. | 04/117/2019. | BANK OF NEW YORK 26,553 25,000 27,223 12/01/2025.

210518 CT 1 |CONSUMERS ENERGY CO.......ccoovvvrruce. .| 04/12/2019. | BANK OF NEW YORK 25,054 25,000 05/15/2022.

210518 CW 4 |CONSUMERS ENERGY CO... .. | 04/24/2019. | BANK OF NEW YORK......covvurervrnee [ eormrirnerinmrinerinenines | cevveins 100,117 | v 100,000 08/31/2024.

210518 DA 1 |CONSUMERS ENERGY CO... v | [ 04/16/2019. | BANK OF NEW YORK.......vvvevrine | corirerierineeinrinnies | v 101,485 | .......... 100,000 07/15/2047.

210518 DB 9 | CONSUMERS ENERGY CO......cccccvvvrmncen. .. | 04/12/2019. | BANK OF NEW YORK 51,838 50,000 05/15/2048.

210795 QB 9 |CONTINENTAL AIR 2012-2 A .| 04/16/2019. | BANK OF NEW YORK........cocvirens | verrverrrenrirernnneres | vveeriees 76,047 | oo 74,845 10/29/2024.

22160K AL 9 |COSTCO WHOLESALE CORP... ... | .. | 04/15/2019. | BANK OF NEW YORK 30,077 30,000 05/18/2024.

224044 CJ 4 |COX COMMUNICATIONS INC......cocconvvenee .. | 04/09/2019. | BANK OF NEW YORK.......ccovvimeee [ womerrmmrineinerinnninns | e 75,257 | wovvveens 77,000 08/15/2027.

22534B  AA 2 |CAALT 2018-1AA .| 04/18/2019. | BANK OF NEW YORK 248,906 250,000 02/16/2027.

228227 BD 5 |CROWN CASTLE INTL CORP ... | .| 04/11/2019. | BANK OF NEW YORK 26,909 25,000 27,922 . . 01/15/2023.

228227 BE 3 |CROWN CASTLE INTL CORP.......cc.couvun . 1 04/10/2019. | BANK OF NEW YORK......coovvverne [ rovrrrvirerinerisinnnenns | covernnian 40,122 | oo 38,000 | ..oovvvvees 40,992 | .ovvvriiins 39,969 (QC10) [ 39,809 04/15/2022.

23338V AC 0 |DTEELEC CO .| 04/12/2019. | BANK OF NEW YORK ..15,221 14,979 .14,987 1 ....14,987 03/01/2025.

23338V AE 6 |DTEELECCO .. | 04/12/2019. | BANK OF NEW YORK .14,523 v 14,965 | ..14,968 0 . ....14,968 03/15/2045.

23342E  AC 2 |DTAOT 2017-3A Cu.ovvvvrirrerierierireens .| 04/17/2019. | BANK OF NEW YORK......covvvvviner [ wormrermrrirnninerivenines | v 182,771 | .........183,000 | .......... 182,981 | oo 182,993 | ..ovvevriieri 3 3 | e | e 182,996 05/15/2023.

23342L AE 2 |DTAOT 2017-4AC... .| 04/17/2019. | BANK OF NEW YORK 67,788 ..68,000 ..67,990 ..67,996 2 2 ....67,998 07/17/2023.

23342W  AA 6 |DTAOT 2018-1AA... ... |.. | 04/17/2019. | VARIOUS 69,377 69,472 | ..........89,470 | ... ..69,517 (45) (45) ...69,471 05/17/2021.

23343C  AA 9 |DTAOT 2018-3A A...ooiereirierierieceieens .. | 04/17/2019. | VARIOUS........covomreeriirinerneniinns [ eoreeeneeiissiserinenies | coonevnes 136,124 | ......... 136,144 | .......... 136,136 | ..oovvrvvrnnne 136,168 | ...vvvrcrerrrnnes (29) (29) 02/15/2022.

23343D AA 7 |DTAOT2018-2A ..| 04/17/2019. | VARIOUS ) (48) 09/15/2021.

233436 AA 0 |DTAOT 2019-1AA... .| 04/17/2019. | VARIOUS ) 7 09/15/2022.

23355L AE 6 |DXC TECH CO .. | 04/08/2019. | BANK OF NEW YORK 0 03/01/2021.

233851 DD 3 |DAIMLER FIN NALLC. .. | 04/11/2019. | BANK OF NEW YORK 16 02/22/2023.

233851 DJ 0 |DAIMLERFINNALLC.... .| 04/10/2019. | BANK OF NEW YORK 16 05/04/2021.

24422E  SP 5 |JOHN DEERE CAP CORP.. .. | 04/15/2019. | BANK OF NEW YORK . . . 0 06/12/2024.

24422E  TB 5 | JOHN DEERE CAP CORP.. .. | 04/08/2019. | BANK OF NEW YORK ..14,959 ..15,000 ..15,036 () 09/11/2020.

24422E  TJ 8 | JOHN DEERE CAP CORP.. .. | 04/08/2019. | BANK OF NEW YORK 24,812 25,000 24,950 5 10/09/2019.

24422E  TL 3 |JOHN DEERE CAP CORP.. .. | 04/10/2019. | BANK OF NEW YORK 1 01/06/2022.

24422E  TT 6 |JOHN DEERE CAP CORP.. .| 04/16/2019. | BANK OF NEW YORK 4 06/24/2024.

247109 BT 7 |DELMARVAPWR &LGT CO.. .. | 04/12/2019. | BANK OF NEW YORK (1) 05/15/2045.

250847 EB 2 |DTEELEC CO .. | 04/24/2019. | BANK OF NEW YORK (61) 06/01/2036.

252724 AA 7 |DROT2018-1A .. | 04/26/2019. | VARIOUS (24) 01/21/2031.

25389 AR 7 |DIGITAL REALTY TRST LP .| 04/17/2019. | BANK OF NEW YORK 49,423 | ..........50,000 | ............50,094 | ... ..50,084 (3) 08/15/2027.

254683 CA 1 |DCENT 2017-A5 A5 .. | 04/08/2019. | BANK OF NEW YORK......cocomvrvrner [ wormeermerimnrinerienines | cevevnnnd 671,701 | .......... 670,000 | .......... 670,000 | ....cocvvnee 670,000 0 12/15/2026.

254687 DC 7 |WALT DISNEY CO/THE.. . | 04/12/2019. | BANK OF NEW YORK 25,921 25,000 24811 1 1 10/15/2025.
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25468P CT 1 |WALT DISNEY CO....ooevrrrrererrerirncerenns .| 04/10/2019. | BANK OF NEW YORK 20,006 20,000 | .ovvrrnees 19,620 15 02/15/2022.

25468P DA 1 |WALT DISNEY CO.. ... |.. | 04/08/2019. | BANK OF NEW YORK. 24,973 25,000 24,975 1 05/30/2019.

25468P DK 9 |WALT DISNEY CO.. .| 04/12/2019. | BANK OF NEW YORK 30,083 30,000 29,880 3 02/13/2026.

25468P DQ 6 |WALT DISNEY CO.. .. | 04/10/2019. | BANK OF NEW YORK JRTSTRORROT ISR 74,687 | oo 75,000 | oo 74,874 7 03/04/2022.

254700 AD 1 |DISCOVERY COMMUNICATIONS, .| 04/12/2019. | BANK OF NEW YORK 28,107 (13) 06/01/2040.

257375 AK 1 |DOMINION ENERGY GAS HLDGS .. | 04/08/2019. | BANK OF NEW YORK 6,999 1 11/15/2020.

25746U BP 3 |DOMINION ENERGY INC .. | 04/11/2019. | BANK OF NEW YORK 24,731 (5) 25,062 . X 09/15/2022.

260543 CF 8 |DOW CHEMICAL CO.. .| 04/10/2019. | BANK OF NEW YORK (32) . 12,277 11/15/2021.

260543 CH 4 |DOW CHEMICAL CO.. ... |.. | 04/11/2019. | BANK OF NEW YORK (16) . ... 13,197 . . 11/15/2022.

260543 CJ 0 |DOW CHEMICAL CO......cooormrrererernirirnens .| 04/16/2019. | BANK OF NEW YORK 9 10/01/2024.

260543 CK 7 |DOW CHEMICAL CO .| 04/17/2019. | BANK OF NEW YORK . . (33) R I 10/01/2034.

26138E AU 3 |DR PEPPER SNAPPLE GRP.. v | . | 04/17/2019. | BANK OF NEW YORK revernennn 17,368 19,000 | ..o 18,938 | oo 18,951 |... e 2 2 ....18,953 R 09/15/2026.

26207K AG 6 |DRIVE 2017-3 D.ovvvvrerrrrierreeeceieens .| 04/17/2019. | BANK OF NEW YORK 351,107 350,000 | .......... 351,668 | ....cocvvne 350,980 | ...coovrrrcrirs (203) (203) 350,777 12/15/2023.

26208E AF 1 [DRIVE 2017-1C.. .. | 04/17/2019. | VARIOUS 89,851 (23) (23) 04/15/2022.

26208G AE 9 |DRIVE 2018-1B... <. | . | 04/17/2019. | VARIOUS vt | e 341,236 (90) (90) 02/15/2022.

26208N  AE 4 [DRIVE 2019-1B...ovvoicirireicieeiecireeens .| 04/17/2019. | BANK OF NEW YORK 90,281 2 2 06/15/2023.

26209B AE 9 |DRIVE2018-4B .. | 04/17/2019. | BANK OF NEW YORK SRR 184,180 | ..........184,000 | .......... 183,979 | oo 183,982 3 10/17/2022.

26252T AA 4 |DTAOT 2019-2AA... ... | .. | 06/15/2019. | MBS PMT 58,529 | ... 58,526 64 09/15/2022.

264399 DK 9 |DUKE ENERGY CAROLINAS.........ccoonvene .. | 04/12/2019. | BANK OF NEW YORK [RTSTRSRRN IO 45798 | ............ 38,000 (185) 12/01/2028.

26441C AT 2 |DUKE ENERGY CORP .. | 04/08/2019. | BANK OF NEW YORK 339,160 368,000 60 09/01/2046.

26441Y AY 3 |DUKE REALTY LP .. | 04/16/2019. | BANK OF NEW YORK JRTSTRORROT ISR 76,283 26 12/01/2024.

26442C AK 0 |DUKE ENERGY CAROLINAS...........cccoouu .| 04/10/2019. | BANK OF NEW YORK 53,257 (158) 06/15/2021.

26442C AU 8 |DUKE ENERGY CAROLINAS, .| 04/12/2019. | BANK OF NEW YORK ST N 75,433 2 03/15/2048.

26442R AB 7 |DUKE ENERGY PROGRESS INC.. ... | .. | 04/12/2019. | BANK OF NEW YORK 6,352 0 03/30/2044.

26444H AC 5 |DUKEENERGY FLLLC......cccoovirvrvniernens .| 04/12/2019. | BANK OF NEW YORK JSVTURTRTOURRIIR RN 75,203 1 01/15/2027.

26875P AG 6 |EOG RESOURCES INC.. .. | 04/08/2019. | BANK OF NEW YORK 25,573 (84) 02/01/2021.

26875P AP 6 |EOG RESOURCES INC.. ... | .| 04/17/2019. | BANK OF NEW YORK 26,338 24,964 | ..o 24,973 1 01/15/2026.

26884A BC 6 |ERP OPERATING LP.. ... | .| 04/08/2019. | BANK OF NEW YORK JSOTURTRTRI N 12,977 | v 13,000 | .oooverennee 12,987 | oo 12,999 1 07/01/2019.

26884A BF 9 |ERP OPERATING LP.. .. | 04/17/2019. | BANK OF NEW YORK 22,335 23,000 22,848 4 11/01/2026.

26884A BJ 1 |ERP OPERATING LP.. ... | .| 04/17/2019. | BANK OF NEW YORK SOOI RN 77,990 | v 77,000 | covvvrnees 76,540 12 03/01/2028.

26884U AD 1 |[EPRPPTYS .. | 04/17/2019. | BANK OF NEW YORK 50,119 | oo 50,000 | ............ 49,926 2 06/01/2027.

278865 AU 4 |ECOLABINC .| 04/11/2019. | BANK OF NEW YORK 22,344 22,000 21,989 0 01/14/2023.

278865 BD 1 |ECOLABINC... .| 04/17/2019. | BANK OF NEW YORK 21,955 22,000 21,933 2 12/01/2027.

29273R AS 8 |ENERGY TRANSFER PRTNRS .. | 04/11/2019. | BANK OF NEW YORK JRTSTSRR IS 15,094 | ...cooooe.. 15,000 25 02/01/2023.

29273R BD 0 |ENERGY TRANSFER PRTNRS. .| 04/16/2019. | BANK OF NEW YORK 50,525 50,000 1 03/15/2025.

29364G AJ 2 |ENTERGY CORP. .| 04/12/2019. | BANK OF NEW YORK revrenessesenns | s 18,207 | .oooocveneee 19,000 1 09/01/2026.

29364W AX 6 |ENTERGY LALLC... .| 04/12/2019. | BANK OF NEW YORK 29,342 31,000 3 06/01/2031.

29364W AZ 1 |ENTERGY LALLC. .| 04/12/2019. | BANK OF NEW YORK 98,690 | ..........100,000 1 09/01/2027.

29365P AQ 5 |ENTERGYLALLC... .. | 04/08/2019. | BANK OF NEW YORK SRR 152,007 | .......... 150,000 (681) 10/01/2020.

29379V AM 5 |ENTERPRISE PRODS OPERATIONS....... .| 04/17/2019. | BANK OF NEW YORK 33,230 25,000 (51) 04/15/2038.

29379V AZ 6 |ENTERPRISE PRODS OPERATIONS....... .. | 04/11/2019. | BANK OF NEW YORK 50,707 | .cccvvenees 50,000 (67) 03/15/2023.
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29379V BB 8 |ENTERPRISE PRODS OPERATIONS....... .| 04/15/2019. | BANK OF NEW YORK 25,884 25,000 25,945 | .o 25,570 | .ovvvverrcrinns (32) (K7 SIS IO 25,538 02/15/2024.

29379V BC 6 |ENTERPRISE PRODS OPERATIONS....... .. | 04/18/2019. | BANK OF NEW YORK 8,680 0 02/15/2045.

29379V BE 2 |ENTERPRISE PRODS OPERATIONS .. | 04/16/2019. | BANK OF NEW YORK 25,734 (17) 02/15/2025.

29379V BH 5 |ENTERPRISE PRODS OPERATIONS....... .. | 04/17/2019. | BANK OF NEW YORK 6,131 1 02/15/2026.

29379V BR 3 |ENTERPRISE PRODS OPERATIONS....... .. | 04/08/2019. | BANK OF NEW YORK 369,860 1 02/15/2078.

29736R  AJ 9 |ESTEE LAUDER COINC.... .| 04/16/2019. | BANK OF NEW YORK 99,700 30 03/15/2027.

30161M AJ 2 |EXELON GENERATION CO LLC .. | 04/18/2019. | BANK OF NEW YORK 62,757 | oo verenennn01,736 (12) 10/01/2041.

30161M AR 4 |EXELON GENERATION CO LLC .| 04/10/2019. | BANK OF NEW YORK 30,415 30,000 30,474 (32) 03/15/2022.

30167B AC 5 |EART2018-2AC ... |.. | 04/18/2019. | BANK OF NEW YORK 251,172 250,000 | ......... 249,962 5 03/15/2023.

30167D AC 1 [EART 2019-TA C..ovovverrrircriecieiisiis .| 04/18/2019. | BANK OF NEW YORK 65,731 | oo 65,000 64,992 1 12/16/2024.

30219G AK 4 |EXPRESS SCRIPTS... .. | 04/09/2019. | BANK OF NEW YORK 30,184 6 06/15/2024.

30219G AQ 1 |EXPRESS SCRIPTS... <o | .. | 04/11/2019. | BANK OF NEW YORK 35,760 1 07/15/2023.

30219G AT 5 |EXPRESS SCRIPTS.......cccoovvrmerierrirerienns .| 04/11/2019. | BANK OF NEW YORK 24,978 3 11/30/2022.

30231G  AF 9 |EXXON MOBIL CORP. .. | 04/09/2019. | BANK OF NEW YORK 99,841 0 03/06/2025.

31428X BA 3 |FEDEX CORP w.. | . | 04/17/2019. | BANK OF NEW YORK JESTURTRTORORRII RN 15,378 1 02/01/2035.

31428X BC 9 |FEDEX CORP.....cocomiicririneirniineieeiiens .| 04/16/2019. | BANK OF NEW YORK 28,095 1 02/01/2025.

31428X BF 2 |FEDEX CORP.. .. | 04/17/2019. | BANK OF NEW YORK JRTSTSRR IS 11,972 1 04/01/2026.

31428X BR 6 |FEDEX CORP.. «.. | . | 04/17/2019. | BANK OF NEW YORK. 52,357 | roovrrns e 2 10/17/2028.

316773 CX 6 |FIFTH THIRD BANCORP........c.ccccovvrrernnns .. | 04/15/2019. | BANK OF NEW YORK 30,770 | oo 30,000 29,944 2 01/25/2024.

32059B AE 8 |FIAOT 2017-2AB.... .. | 04/22/2019. | BANK OF NEW YORK 82,429 83,000 82,997 | ...... 82,998 0 11/15/2022.

33830 AA 3 |GUYS2017-1AA2... ... | .. | 04/08/2019. | BANK OF NEW YORK e | e 494,938 | .......... 481,363 19 07/25/2047.

33844P  AA 3 |FCAT 2018-3 A...cvvorverrirerenirineienins .| 04/18/2019. | VARIOUS 82,099 82,172 (12) 02/15/2023.

33845D AA 9 |FCAT20184A... .| 04/18/2019. | VARIOUS 218,484 217,771 (29) 05/15/2023.

33845W AA 7 |FCAT 2019-2A... ... |.. | 06/15/2019. | MBS PMT. [RTSTORR IS 15,944 | .......... 15,944 17 10/16/2023.

341081 FK 8 |FLORIDAPWR &LGT.....cccovverrriririerins .| 04/12/2019. | BANK OF NEW YORK 25,529 25,000 1 06/01/2024.

341081 FP 7 |FLORIDA PWR &LGT. .. | 04/15/2019. | BANK OF NEW YORK 5 12/01/2047.

34531G  AD 3 |FORDL 2017-A A3 ... |.. | 04/17/2019. | VARIOUS (35) 04/15/2020.

35137L AC 9 |FOXCORP .| 04/12/2019. | BANK OF NEW YORK 0 01/25/2029.

354613 AK 7 | FRANKLIN RESOURCES INC .| 04/01/2019. | KEY MCD.... 594 03/30/2025.

36192H AA 2 |GSMS 2012-ALOH A .. | 04/08/2019. | BANK OF NEW YORK (977) 04/10/2034.

36192R  AG 7 |GSMS 2012-BWTRB.. .. | 04/08/2019. | BANK OF NEW YORK 58 11/05/2034.

36228C UV 3 | GSMS 2005-ROCK .. | 04/08/2019. | BANK OF NEW YORK (2,055) 05/03/2032.

36249E AC 8 |GCAR2018-2A B .| 04/18/2019. | BANK OF NEW YORK 2 . 03/15/2023.

36253W AD 9 |GMALT 2017-1 A3... .. | 04/20/2019. | VARIOUS (19) ...45,518 05/20/2020.

36255K AD 3 |GMALT 2018-2 A3 .| 04/17/2019. | BANK OF NEW YORK 1 ..116,996 06/21/2021.

36255X AA 1 |GCAR 2018-3A A .| 04/18/2019. | VARIOUS (26) 08/15/2022.

36256D AA 4 |GCAR2019-1A A .| 04/18/2019. | VARIOUS 86,431 4) 01/17/2023.

36256G AD 1 |GMALT 2018-3 A3 .| 04/17/2019. | BANK OF NEW YORK s 128,000 2 06/21/2021.

369550 AX 6 | GENERAL DYNAMICS CORP .. | 04/02/2019. | MORGAN STANLEY. revrnrnnsensnnnenen | 469,630 | i 500,000 127 08/15/2026.

369550 BD 9 | GENERAL DYNAMICS CORP .. | 04/08/2019. | BANK OF NEW YORK 237,981 232,000 46 05/15/2023.

369604 BF 9 |GENERAL ELEC CORP . | 04/16/2019. | BANK OF NEW YORK 86,312 | oo 100,000 (32) 10/09/2042.
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369604 BH 5 |GENERAL ELEC CORP.......cccconmvermirrvinnne .| 04/17/2019. | BANK OF NEW YORK JEOTURTRTRRI Y 45,130 | oo 50,000 | .ovorrne 49,545 3 | e | 49,586 | i | e (4,456) 03/11/2044.

369622 SM 8 | GENERAL ELEC CAP CORP.. .. | 04/08/2019. | BANK OF NEW YORK 25,861 25,000 27,353 (94) v 210 | 02/11/2021.

36962G 3A 0 | GENERAL ELEC CAP CORP.. .| 04/17/2019. | BANK OF NEW YORK 80,842 | ..oooornees 75,000 | vovvvrnees 94,701 (190) een(11,358) | .. 08/07/2037.

36962G 3P 7 | GENERAL ELEC CAP CORP.. .. | 04/17/2019. | BANK OF NEW YORK JRTSTRORROT ISR 79,103 | oo 75,000 | ..ocoveeee 93,092 (170) | oo | v 90,761 | i | e (11,658) | .. 01/14/2038.

36962G 4J 0 | GENERAL ELEC CAP CORP.. .. | 04/08/2019. | BANK OF NEW YORK 50,862 50,000 58,006 (403) 01/08/2020.

36962G 6S 8 | GENERAL ELEC CAP CORP.. .| 04/11/2019. | BANK OF NEW YORK FSOTURTRTRI Y 49,548 118 01/09/2023.

36962G 7K 4 | GENERAL ELEC CAP CORP.. .. | 04/15/2019. | BANK OF NEW YORK 21,819 (47) 05/15/2024.

36962G 7M 0 | GENERAL ELEC CAP CORP.. .| 04/10/2019. | BANK OF NEW YORK 31,768 1 01/09/2020.

37045V AL 4 |GENERAL MTRS CO .. | 04/16/2019. | BANK OF NEW YORK et | s 161,433 (149) 04/01/2046.

37045X AS 5 |GENERAL MTRS FINL CO. .| 04/16/2019. | BANK OF NEW YORK 64,539 (57) 01/15/2025.

37045X BW 5 |GENERAL MTRS FINL CO .| 04/15/2019. | BANK OF NEW YORK 50,321 3 04/13/2024.

37045X CD 6 |GENERAL MTRS FINL CO .| 04/15/2019. | BANK OF NEW YORK 83,025 5 11/07/2024.

37045X CK 0 |GENERAL MTRS FINL CO .| 04/16/2019. | BANK OF NEW YORK 50,372 18 04/09/2025.

375558 AW 3 | GILEAD SCIENCES INC .. | 04/15/2019. | BANK OF NEW YORK ....12,390 2 04/01/2024.

375558 AX 1 | GILEAD SCIENCES INC ...|.. | 04/18/2019. | BANK OF NEW YORK reeennn. 10,434 (3) 04/01/2044.

375558 AZ 6 | GILEAD SCIENCES INC.......cocoorvvirriiriinne .| 04/15/2019. | BANK OF NEW YORK 5,082 0 02/01/2025.

375558 BF 9 | GILEAD SCIENCES INC. .. | 04/16/2019. | BANK OF NEW YORK JRTSTSRR IS 15,337 (8) 03/01/2026.

38014B AE 9 |GMALT 2018-1 A4 .| 04/17/2019. | BANK OF NEW YORK 60,905 2 12/20/2021.

38141E C3 1 |GOLDMAN SACHS GRP INC .. | 04/18/2019. | BANK OF NEW YORK [RTSTORRT IO 82,028 9) 07/08/2044.

38141G FD 1 | GOLDMAN SACHS GRP INC ... | .. | 04/17/2019. | BANK OF NEW YORK 30,833 (10) 10/01/2037.

38141G VM 3 | GOLDMAN SACHS GRP INC.........cocvuvenee .. | 04/15/2019. | BANK OF NEW YORK 51,548 (4) 03/03/2024.

38141G WB 6 | GOLDMAN SACHS GRP INC .| 04/17/2019. | BANK OF NEW YORK 50,202 0 01/26/2027.

38141G WC 4 |GOLDMAN SACHS GRP INC .| 04/10/2019. | BANK OF NEW YORK ST N 75,007 | oo 75,000 (10) 04/26/2022.

38141G WJ 9 | GOLDMAN SACHS GRP INC .. | 04/09/2019. | BANK OF NEW YORK 9,890 | oo 10,000 (1) 06/05/2023.

38141G WM 2 | GOLDMAN SACHS GRP INC ... | .. | 04/11/2019. | BANK OF NEW YORK (5) 07/24/2023.

38141G WQ 3 | GOLDMAN SACHS GRP INC ... | .. | 04/16/2019. | BANK OF NEW YORK 96 09/29/2025.

38145G  AG 5 | GOLDMAN SACHS GRP INC. .. | 04/09/2019. | BANK OF NEW YORK 28 11/15/2021.

381456 AH 3 | GOLDMAN SACHS GRP INC .| 04/15/2019. | BANK OF NEW YORK 3 11/16/2026.

38148L AC 0 | GOLDMAN SACHS GRP INC .. | 04/15/2019. | BANK OF NEW YORK 0 01/23/2025.

38148L AE 6 | GOLDMAN SACHS GRP INC .. | 04/16/2019. | BANK OF NEW YORK (50) 05/22/2025.

38148Y AC 2 |GOLDMAN SACHS GRP INC .. | 04/09/2019. | BANK OF NEW YORK 54 10/31/2022.

40139L  AE 3 |GUARDIAN LIFE GLOB FDG .. | 04/09/2019. | BANK OF NEW YORK 5 04/25/2023.

40414L AL 3 |HCPINC .| 04/16/2019. | BANK OF NEW YORK 54,064 0 08/15/2024.

40414L AM 1 [HCPINC .. | 04/16/2019. | BANK OF NEW YORK ..10,917 3 02/01/2025.

40430K AB 7 |HASC 2006-OPT4 1AT......ovvveerrmrrirerircens .. | 06/25/2019. | MBS PMT rereeenen. 14,630 21 03/25/2036.

406216 BD 2 |HALLIBURTON CO .. | 04/11/2019. | BANK OF NEW YORK 50,934 (66) 08/01/2023.

413875 AS 4 |HARRIS CORP... .| 04/17/2019. | BANK OF NEW YORK 21,423 (27 04/27/2035.

42217K  BF 2 |WELLTOWERINC.. .. | 04/09/2019. | BANK OF NEW YORK JESTSURTUIN RO 102,640 | ....c..e. 100,000 | .......... 105,430 (169) 06/01/2025.

437076 BE 1 |HOME DEPOT INC .. | 04/10/2019. | BANK OF NEW YORK 30,957 31,000 30,881 7 06/15/2019.

437076 BG 6 |HOME DEPOT INC . | 04/24/2019. | BANK OF NEW YORK [ESTUURTRIN RO 100,230 | ..cvvvvnee 100,000 | .......... 102,169 (105) 06/01/2022.
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437076 BN 1 |HOME DEPOT INC......ccooovrrrrrirarirnciririns .| 04/15/2019. | BANK OF NEW YORK 28,265 | ..cooonee 30,000 85 09/15/2026.

437076 BP 6 |HOME DEPOT INC. .. | 04/15/2019. | BANK OF NEW YORK 3,647 .....4,000 0 09/15/2056.

43814U AG 4 |HAROT 2018-2 A3.. .| 04/17/2019. | BANK OF NEW YORK [ESTTRTUIN RO 118,553 .118,000 0 05/18/2022.

438516 BL 9 |HONEYWELL INTL .. | 04/17/2019. | BANK OF NEW YORK 48 11/01/2026.

438516 BM 7 |HONEYWELL INTL..... .. | 04/08/2019. | BANK OF NEW YORK 0 11/01/2021.

44107T AX 4 |HOST HOTELS & RESORTS LP. .| 04/15/2019. | BANK OF NEW YORK (59) 04/01/2024.

446150 AJ 3 |HUNTINGTON BANCSHARES... .. | 04/08/2019. | BANK OF NEW YORK 2 03/14/2021.

446150 AK 0 |HUNTINGTON BANCSHARES... ... | .. | 04/10/2019. | BANK OF NEW YORK 12 01/14/2022.

44891K AD 7 |HART 2018-A A3 .. | .. | 04/17/2019. | BANK OF NEW YORK 3 07/15/2022.

44929E  AE 5 |HALST 2016-C A .| 04/15/2019. | MBS PMT 103 07/15/2020.

44931P AD 8 |HART2017-AA3 .| 04/17/2019. | VARIOUS ) 08/16/2021.

44932H AH 6 |IBM CREDIT LLC .| 04/11/2019. | BANK OF NEW YORK 7 02/06/2023.

452308 AT 6 |ILLINOIS TOOL WKS INC... .| 04/15/2019. | BANK OF NEW YORK 20,618 20,000 3 03/01/2024.

452308 AX 7 |ILLINOIS TOOL WKS INC... .. | 04/17/2019. | BANK OF NEW YORK 24,418 25,000 24,921 2 11/15/2026.

454889 AP 1 |INDIANA MI PWR .| 04/11/2019. | BANK OF NEW YORK 25,244 25,000 24,542 15 03/15/2023.

458140  AQ 3 |INTEL CORP.....cocoovimriiririieriesicireens .. | 04/02/2019. | MKTX....ooovereirrieneinerieeiseirsnninnns | everieeesessensennenens | reeenn: 998,690 | v, 1,000,000 | .......... 999,700 31 07/29/2020.

458140 BD 1 |INTEL CORP .| 04/15/2019. | BANK OF NEW YORK .100,000 (52) 05/11/2024.

45866F AA 2 |INTERCONTINENTAL EXCH.. .| 04/11/2019. | BANK OF NEW YORK 3 10/15/2023.

459200 AG 6 |IBM CORP .. | 04/08/2019. | BANK OF NEW YORK (1,372) 11/01/2019.

459200 GS 4 |IBM CORP ... | .. | 04/17/2019. | BANK OF NEW YORK (31) 11/30/2039.

459200 HF 1 |IBM CORP.....cccomiimiiciieineirsrieeierieees .| 04/17/2019. | BANK OF NEW YORK 1 06/20/2042.

459200 HU 8 |IBM CORP.....cccovrvmirreririrrrierinerierienes .| 04/01/2019. | US BANK........ccoovrvrirec reveerenessresenes | o 1,027,490 | ....... 1,000,000 | ....... 1,021,580 (621) 02/12/2024.

459745 GN 9 |INTERNATIONAL LEASE FIN CORP........ .| 04/11/2019. | BANK OF NEW YORK [ESTUUIN R 107,435 | .......... 100,000 | .......... 112,433 (657) 08/15/2022.

465685 AF 2 |ITC HLDGS CORP .| 06/14/2019. | CALL at 101.724............. 508,620 | .......... 500,000 (32) 01/15/2020.

46638U AC 0 |JPMCC 2012-C8 A3.... .. | 04/08/2019. | VARIOUS 93,277 93,374 (120) 10/15/2045.

46647P AF 3 | JPMORGAN CHASE & CO .. | 04/08/2019. | BANK OF NEW YORK e | e 361,341 | .......... 362,000 (62) 05/01/2028.

46647P BB 1 |JPMORGAN CHASE & CO. .. | 04/08/2019. | BANK OF NEW YORK 356,509 355,000 0 04/01/2023.

46849L TC 5 |JACKSON NATL LIFE GLOB.. .| 04/16/2019. | BANK OF NEW YORK JSOTURTRTRI N 10,283 ...9,897 4 06/11/2025.

46849L TE 1 |JACKSON NATL LIFE GLOB.. .. | 04/10/2019. | BANK OF NEW YORK ....40,461 39,964 2 02/01/2022.

478160 BT 0 |JOHNSON & JOHNSON .| 04/11/2019. | BANK OF NEW YORK 5 03/01/2023.

478160 CL 6 |JOHNSON & JOHNSON .| 04/16/2019. | BANK OF NEW YORK 4 01/15/2038.

487836 BU 1 |KELLOGG CO..... ..| 04/17/2019. | BANK OF NEW YORK 3 11/15/2027.

491674 BJ 5 |KENTUCKY UTILS CO.... .| 04/12/2019. | BANK OF NEW YORK 1 11/15/2043.

491674 BK 2 |KENTUCKY UTILS CO .. | 04/12/2019. | BANK OF NEW YORK [P . 0 10/01/2025.

49326 ED 1 |KEYCORP .. | 04/08/2019. | BANK OF NEW YORK JEOTURTRRTURRI RO , \ cereernen 43, .40, . (217) 03/24/2021.

494368 BN 2 |KIMBERLY-CLARK CORP.. .. | 04/08/2019. | BANK OF NEW YORK 0 05/22/2019.

501044 BT 7 |KROGER CO .| 04/17/2019. | BANK OF NEW YORK (41) 06/01/2029.

501044 BZ 3 |KROGER CO .| 04/16/2019. | BANK OF NEW YORK 31,577 25,000 (108) 04/01/2031.

501044 CQ 2 |KROGER CO .| 04/10/2019. | BANK OF NEW YORK 50,621 50,000 34 04/15/2022.

501044 CY 5 |KROGER CO ... | .. | 04/15/2019. | BANK OF NEW YORK 5,167 | covvverens 5,000 0 02/01/2024.

50540R AP 7 |LABORATORY CORP OF AMER............... .. | 04/10/2019. | BANK OF NEW YORK 32,223 | oo 32,000 1 02/01/2022.
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52107Q AK 1 |LAZARD GRP LLC.....ccecommrrrreriiriseirnnis .. | 04/08/2019. | BANK OF NEW YORK [ESTUUIN R 373,315 | .......... 370,000 | .......... 367,192 | ..o | cerenerneeenins | e 18 LT TN I 367,210 03/11/2029.

53117C AS 1 |LIBERTY PPTY LP.. .. | 04/17/2019. | BANK OF NEW YORK ..15,426 ..16,000 ..15,866 .15,893 10/01/2026.

532457 BH 0 |ELILILLY & CO. .. | 04/16/2019. | BANK OF NEW YORK ..49,607 ..50,000 ..49,904 ..49,936 06/01/2025.

532457 BR 8 |ELILILLY & CO... ... | .| 04/08/2019. | BANK OF NEW YORK 05/15/2047.

546676 AV 9 |LOUISVILLE GAS & ELEC.. .« | .. | 04/12/2019. | BANK OF NEW YORK 11/15/2043.

546676 AW 7 |LOUISVILLE GAS & ELEC.. .| 04/12/2019. | BANK OF NEW YORK 10/01/2025.

548661 DH 7 |LOWE'S COS INC .. | 04/16/2019. | BANK OF NEW YORK 30,143 30,000 29,826 09/15/2025.

55282M AA 2 |MAD 2017-330M A. .. | 04/08/2019. | BANK OF NEW YORK [ESTTRTRTUTIN RSO 481,706 | .......... 480,000 | .......... 476,597 08/15/2034.

55336V AA 8 |MPLXLP .| .. | 04/16/2019. | BANK OF NEW YORK 25,363 25,000 25,359 02/15/2025.

55336V AK 6 |MPLX P ..| 04/17/2019. | BANK OF NEW YORK 25,151 25,000 03/01/2027.

55336V AN 0 |MPLXLP .| 04/18/2019. | BANK OF NEW YORK FSOTURTRTRI Y 47,805 ..50,000 04/15/2048.

553794 AC 2 |MUFG AMERS HLDGS CORP. <. | . | 04/16/2019. | BANK OF NEW YORK 39,166 | ............40,000 02/10/2025.

559080 AH 9 |MAGELLAN MIDSTREAM PRTNRS.......... .| 04/16/2019. | BANK OF NEW YORK 33,230 34,000 03/15/2025.

56274M SD 5 | MANHATTAN ASSET FDG CO .| 05/13/2019. | MATURITY...... .2,000,000 05/13/2019.

56585A AG 7 |MARATHON PETROLEUM CORP. v | | 04/16/2019. | BANK OF NEW YORK.......ocovvvvrers | vererneenerienernenrenes | cvveenennn 12,088 | e 12,000 09/15/2024.

56585A AM 4 |MARATHON PETROLEUM CORP............. .| 04/18/2019. | BANK OF NEW YORK 25,000 12/15/2045.

56846L AA 1 |MFIT 2017-AAA.. .. | 04/15/2019. | BANK OF NEW YORK 263,794 263,485 02/20/2029.

56846P AA 2 |MFIT 2018-AAA.. ... | .. | 04/15/2019. | BANK OF NEW YORK 304,453 300,000 | ......... 11/20/2030.

573284 AQ 9 |MARTIN MARIETTAMATERIAL............... .. | 04/17/2019. | BANK OF NEW YORK 38,125 | oo 40,000 | ..ooovnen 40,064 06/01/2027.

57629W CG 3 |MASSMUTUAL GLOB FD .| 04/16/2019. | BANK OF NEW YORK 247,055 250,000 ....249,498 01/11/2025.

581557 BE 4 |MCKESSON CORP wor |- [ 04/01/2019. | US BANK......cccovvrvrrinnes 254,435 250,000 ....250,000 03/15/2024.

582839 AJ 5 |MEAD JOHNSON NUTRITION CO............ .. | 04/08/2019. | BANK OF NEW YORK reveereenessnenienes | e 18,052 11/15/2020.

585055 BS 4 |MEDTRONICINC.... .| 04/15/2019. | BANK OF NEW YORK [ESTUUIN R 155,036 03/15/2025.

58769D AE 0 |MBALT 2017-A A4... ... | .. | 04/17/2019. | BANK OF NEW YORK 99,625 01/17/2023.

58772P  AE 8 |MBART 2015-1 Ad.....oovverierceriricrienins .| 04/17/2019. | VARIOUS 12/15/2021.

58772Q AE 6 |MBALT 2018-A Ad... .. | 04/17/2019. | BANK OF NEW YORK 10/16/2023.

59020U HN 8 |MLMI2004-A3 4A3.. .. | 04/26/2019. | VARIOUS 05/25/2034.

59156R BB 3 |METLIFEINC... .| 04/11/2019. | BANK OF NEW YORK 09/15/2023.

59156R BD 9 |METLIFE INC .| 04/17/2019. | BANK OF NEW YORK 08/13/2042.

59156R BH 0 |METLIFEINC... .| 04/15/2019. | BANK OF NEW YORK 04/10/2024.

59156R BM 9 |METLIFE INC .. | 04/09/2019. | BANK OF NEW YORK 03/01/2025.

59166E AB 1 |MST2019-1A A1A... ..| 06/01/2019. | MBS PMT 04/25/2058.

59217G BY 4 |METROPOLITAN LIFE GLOB FDG INC.... | .. | 04/09/2019. | BANK OF NEW YORK 12/18/2026.

594918 AT 1 |MICROSOFT CORP.... ... | .. [ 04/11/2019. | BANK OF NEW YORK 05/01/2023.

594918 BA 1 |MICROSOFT CORP. .. | 04/08/2019. | BANK OF NEW YORK 02/12/2022.

594918 BC 7 |MICROSOFT CORP.... ..| 04/17/2019. | BANK OF NEW YORK 02/12/2035.

594918 BJ 2 |MICROSOFT CORP.... .| 04/17/2019. | BANK OF NEW YORK ..74,981 11/03/2025.

594918 BR 4 |MICROSOFT CORP .| 04/16/2019. | BANK OF NEW YORK 96,425 ..96,658 08/08/2026.

594918 BX 1 |MICROSOFT CORP.... .. | 04/15/2019. | BANK OF NEW YORK 274,840 273,000 02/06/2024.

595620 AM 7 | MIDAMERICAN ENERGY CO. .| 04/12/2019. | BANK OF NEW YORK 25,804 25,000 10/15/2024.

595620 AQ 8 |MIDAMERICAN ENERGY CO. . | 04/16/2019. | BANK OF NEW YORK e | e 124479 | .......... 125,000 05/01/2027.
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60871R AG 5 |MOLSON COORS BREWING CO............. .| 04/17/2019. | BANK OF NEW YORK 36,227 | oo 38,000 | ..ovvvrnees 37,941 | o 37,954 | .o . 2 2 | e | e 37,956 | .ooovvercerrin [ s (1,729) | cvvvees (1,729) | .vvvnvens 877 |07/15/2026.

61690G AD 3 |MSBAM 2014-C14 A3.. ... | .. | 04/15/2019. | BANK OF NEW YORK (283) (283) 02/15/2047.

61690G AE 1 |MSBAM 2014-C14 A4.. .. | 04/03/2019. | BANK OF NEW YORK (352) (352) 02/15/2047.

617446  7X 1 |MORGAN STANLEY... .. | 04/16/2019. | BANK OF NEW YORK (165) 11/24/2025.

617446 7Y 9 |MORGAN STANLEY... .| 04/17/2019. | BANK OF NEW YORK 0 09/08/2026.

617446 HD 4 |MORGAN STANLEY. .| 04/17/2019. | BANK OF NEW YORK (74) 04/01/2032.

61744Y AK 4 |MORGAN STANLEY... .. | 04/08/2019. | BANK OF NEW YORK 279,356 281,000 | .......... 281,000 0 07/22/2028.

61744Y AQ 1 |MORGAN STANLEY... .. | 04/09/2019. | BANK OF NEW YORK [ESTTRTUIN RO 127,484 | .......... 125,000 | .......... 127,673 (23) 04/24/2024.

61746B DZ 6 |MORGAN STANLEY... .. | 04/17/2019. | BANK OF NEW YORK 25,517 25,000 24579 | ... ..24,590 16 01/27/2026.

61746B EG 7 |MORGAN STANLEY .. | 04/08/2019. | BANK OF NEW YORK 332,900 323,000 | ........321,962 | .cooovrrnnnn 322,004 5 01/22/2047.

61747TW AL 3 |MORGAN STANLEY... .| 04/10/2019. | BANK OF NEW YORK 52,933 ..50,000 ..51,830 (191) ....51,639 07/28/2021.

61747Y DY 8 |MORGAN STANLEY... .| 04/18/2019. | BANK OF NEW YORK reveerennesenenienes | e 11,271 | ............11,000 .10,923 1 ...10,924 01/27/2045.

61761 3R 8 | MORGAN STANLEY. .| 04/17/2019. | BANK OF NEW YORK 68,046 | ........... 70,000 | ...ce.....69,524 | oo 69,626 14 07/27/2026.

61761 B3 2 |MORGAN STANLEY... .. | 04/08/2019. | BANK OF NEW YORK 24,011 24,000 23971 | ... 23,991 2 2 06/16/2020.

61761 VL 0 |MORGAN STANLEY... ... | .. | 04/16/2019. | BANK OF NEW YORK vt | e 102,123 | ... 100,000 | .......... 101,078 | v 100,697 |... . (32) (32) 10/23/2024.

61763Q AS 0 |MSC 2014-CPT AM.....coooomrimrirriirrirneiis .. | 04/08/2019. | BANK OF NEW YORK JESTSTUI RO 307,049 | ......... 305,000 | .......... 317,200 | oo 311,602 | .oovevririins (55) (55) 07/13/2029.

61764B  AA 1 |MSC 2014-150E A... .. | 04/08/2019. | BANK OF NEW YORK et | s 150,806 | .......... 145,000 ....154,119 ....152,447 (338) (338) 09/09/2032.

61764B AG 8 |MSC 2014-150E AS. ... | .. | 04/08/2019. | BANK OF NEW YORK JESTURTUIN R 133,768 | .......... 130,000 | .........132,011 | ..............131,833 |... . (85) (85) 09/09/2032.

61945C AD 5 [MOSAIC CO.....ccovvvnrrrieririieinrinniis .. | 04/17/2019. | BANK OF NEW YORK 53,788 50,000 52,442 | ...... LYV1 4 I (34) (34) 11/15/2033.

635405 AM 5 |PNC FINL SVCS .. | 04/08/2019. | BANK OF NEW YORK 20,075 20,000 23,961 | ...... 20,287 (212) (212) 05/15/2019.

637417 AH 9 |NATIONAL RETAIL PPTYS. ... | .| 04/17/2019. | BANK OF NEW YORK 36,667 ) 2 11/15/2025.

637417 AJ 5 |NATIONAL RETAIL PPTYS....cccovvvrvivrenns .| 04/17/2019. | BANK OF NEW YORK 24,755 8 12/15/2026.

637417 AK 2 |NATIONAL RETAIL PPTYS. .| 04/16/2019. | BANK OF NEW YORK [ESTUUIN R 122,495 13 10/15/2027.

637432 NL 5 |NATIONAL RURAL UTILS.. ... | .. | 04/12/2019. | BANK OF NEW YORK 66,196 5 02/07/2024.

637432 NM 3 |NATIONAL RURAL UTILS......ccovvvrrrernene .| 04/10/2019. | BANK OF NEW YORK RV Y 49,524 1 04/25/2022.

637432 NQ 4 |NATIONAL RURAL UTILS.. .. | 04/15/2019. | BANK OF NEW YORK 31,347 1 11/01/2028.

63743H EQ 1 |NATIONAL RURAL UTILS.. .| 04/11/2019. | BANK OF NEW YORK FRTRR 123,173 1 . . . s v 1,677 09/15/2022.

651639 AM 8 |NEWMONT MINING CORP.... .. | 04/08/2019. | BANK OF NEW YORK JESTSRUTIN RO 573,312 (295) . 510,022 ..o | 263,290 | .........63,290 | ....... 15,553 | 10/01/2039.

65339K AG 5 |NEXTERA ENERGY CAP. .. | 04/11/2019. | BANK OF NEW YORK 25,460 38 06/15/2023.

65339K AL 4 |NEXTERA ENERGY CAP... .. | 04/08/2019. | BANK OF NEW YORK SOOI N 15,955 2 09/15/2019.

654740 BH 1 |NISSAN MTR ACCEPT. .. | 04/15/2019. | BANK OF NEW YORK [RTSTOROT ISR 74,627 7 03/15/2023.

65474V AQ 4 |NMOTR 2019-AA .. | 04/08/2019. | BANK OF NEW YORK 662,011 660,000 0 02/15/2024.

65478H AD 0 |NAROT 2017-C A3.. .| 04/17/2019. | BANK OF NEW YORK JESTSRUTIN RO 104,344 | .......... 105,000 2 04/18/2022.

65479A AE 2 |NALT 2017-A A4 .. | 04/17/2019. | BANK OF NEW YORK [RTSTORRRT IS 74578 | oo 75,000 0 09/15/2022.

655044 AH 8 |NOBLE ENERGY INC. .| 04/16/2019. | BANK OF NEW YORK 29,447 29,000 3 11/15/2024.

665772 CL 1 |NORTHERN STATES PWR MN. ... | .. | 04/12/2019. | BANK OF NEW YORK [RTSTROROOT IO 18,501 0 05/15/2044.

665772 CM 9 |NORTHERN STATES PWR MN ... | .. | 04/08/2019. | BANK OF NEW YORK 24,866 24,954 3 08/15/2020.

665772 CQ 0 |NORTHERN STATES PWR MN. .. | 04/12/2019. | BANK OF NEW YORK 120,213 ..123,754 7 09/15/2047.

665859 AS 3 |NORTHERN TRST CO .| 04/16/2019. | BANK OF NEW YORK SRR 193,942 v 199,854 2 05/08/2032.

666807 BJ 0 |NORTHROP GRUMMAN CORP. .| 04/18/2019. | BANK OF NEW YORK 6,633 | .ooeerrernn 7,000 | e 6,998 0 04/15/2045.

666807 BK 7 |NORTHROP GRUMMAN CORP. .| 04/17/2019. | BANK OF NEW YORK. 21,608 21,965 1 02/01/2027.
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668444 AN 2 |NORTHWESTERN UNIV.......ccovevrnirinirnnes .. | 04/04/2019. | RAJA............. 254,893 250,000 | .......... 271,753 | oo 270,675 | ..covovvvrcrins (116) (UT) ) T I 270,559 | ..o | e (15,667) | ....... (15,667) | ......... 3,411 | 12/01/2048.

66989H AJ 7 |NOVARTIS CAP CORP. .. | 04/17/2019. | BANK OF NEW YORK 25,099 25,000 23,888 | civerrrrrn23,920 [ i | i 43 43 11/20/2025.

670346 AM 7 |NUCOR CORP .| 04/11/2019. | BANK OF NEW YORK 52,240 50,000 52,744 (97) (97) 08/01/2023.

67103H AE 7 |O'REILLY AUTOMOTIVE INC .. | 04/15/2019. | BANK OF NEW YORK 39,808 | ..o 40,000 | ............ 39,675 | .ooieiernn 39,734 | s [ e, 10 10 03/15/2026.

67103H AF 4 |O'REILLY AUTOMOTIVE INC. .| 04/17/2019. | BANK OF NEW YORK 30,699 31,000 30,950 1 1 09/01/2027.

674599 BY 0 |OCCIDENTAL PETROLEUM .. | 04/02/2019. | BANK OF AMERICA..........ccommrenens [ ererrerineirneeisneinns | veeens 1,023,020 | ....... 1,000,000 (4,474) 02/01/2021.

674599 CN 3 | OCCIDENTAL PETROLEUM.. .| 04/16/2019. | BANK OF NEW YORK e | s 101,195 | .......... 100,000 4 03/15/2048.

67575N BC 6 |OMART 2018-T1 AT1 .. | 04/26/2019. | VARIOUS [ESTTRTUIN RO 159,856 | .......... 160,000 0 08/15/2049.

67575N BG 7 [OMART 2018-T2 AT2.. .. | 04/26/2019. | VARIOUS et | s 100,031 | .......... 100,000 0 08/15/2050.

68267C AB 4 |ODART 2017-2AB.. .. | 04/22/2019. | BANK OF NEW YORK 278,366 281,000 4 11/14/2023.

68267D AA 4 |OMFIT 2019-1A A .| 04/15/2019. | BANK OF NEW YORK......cocovevrnee [ eormrernernneirnniiennns | woenennn 140,691 | i 140,000 2 02/14/2031.

68268N AP 8 |ONEOK PRTNRSLP... .| 04/16/2019. | BANK OF NEW YORK ...75,000 (62) 03/15/2025.

68389X AV 7 |ORACLE CORP .| 04/16/2019. | BANK OF NEW YORK .100,000 (53) 07/08/2034.

68389X BB 0 |ORACLE CORP .| 04/10/2019. | BANK OF NEW YORK 18 05/15/2022.

68389X BC 8 |ORACLE CORP ... | .. | 04/16/2019. | BANK OF NEW YORK 2 05/15/2025.

68389X BE 4 |ORACLE CORP......cccoovemmiiiirciineinciinns .| 04/17/2019. | BANK OF NEW YORK 8) 05/15/2035.

68389X BG 9 |ORACLE CORP .| 04/18/2019. | BANK OF NEW YORK JRTSTSRR IS 15,660 ...15,000 0 05/15/2055.

68389X BL 8 |ORACLE CORP .| 04/11/2019. | BANK OF NEW YORK .100,000 36 09/15/2023.

693304 AS 6 |PECOENERGY CO.... .. | 04/12/2019. | BANK OF NEW YORK 0 10/01/2044.

693304 AV 9 |PECO ENERGY CO.... ...| . | 04/09/2019. | BANK OF NEW YORK . e . | 1 09/15/2047.

693475 AP 0 |PNC FINL SVCS.....cccoovvmiirrrnriinericrienes .| 04/15/2019. | BANK OF NEW YORK cevrneemnnnnsennsnnnnen | oveerennens T1297 | 75,000 | e 7779 | i 76,364 | e (70) 04/29/2024.

693476 BJ 1 |PNCFINL SVCS .. | 04/08/2019. | BANK OF NEW YORK (411) 02/08/2020.

69352P AM 5 |PPL CAP FDG INC.. ... | .. | 04/12/2019. | BANK OF NEW YORK 2 09/15/2047.

69353R EW 4 |PNCBKNA .. | 04/08/2019. | BANK OF NEW YORK (296) 04/29/2021.

69371R M2 9 |PACCAR FINL CORP......cccovvvrerrmerirerirnes .| 04/10/2019. | BANK OF NEW YORK 1 09/15/2019.

69371R M7 8 |PACCAR FINL CORP. .. | 04/08/2019. | BANK OF NEW YORK 1 08/14/2020.

695114 CD 8 |PACIFICORP.. .| 04/12/2019. | BANK OF NEW YORK (60) 04/01/2037.

695114 CG 1 |PACIFICORP .| 04/12/2019. | BANK OF NEW YORK 31,835 (65) 10/15/2037.

695114 CR 7 |PACIFICORP .. | 04/12/2019. | BANK OF NEW YORK 9,259 0 04/01/2024.

70109H AL 9 |PARKER-HANNIFIN CORP. .. | 04/16/2019. | BANK OF NEW YORK SOOI N 14,158 1 11/21/2024.

708696 BY 4 | PENNSYLVANIA ELECTRIC CO .. | 04/12/2019. | BANK OF NEW YORK revrenesesenns | 45,385 2 03/15/2028.

713448 CT 3 |PEPSICO INC. .| 04/16/2019. | BANK OF NEW YORK 24,839 3 04/30/2025.

713448 CY 2 |PEPSICOINC .| 04/16/2019. | BANK OF NEW YORK 25,838 3 07/17/2025.

718549 AD 0 |PHILLIPS 66 PRTNRS LP .. | 04/17/2019. | BANK OF NEW YORK 7 10/01/2026.

72650R BF 8 |PLAINS ALL AMER PIPELINE.... .| 04/16/2019. | BANK OF NEW YORK 1 11/01/2024.

72650R BG 6 |PLAINS ALL AMER PIPELINE.... .. | 04/08/2019. | BANK OF NEW YORK 1 12/15/2019.

72650R BH 4 |PLAINS ALL AMER PIPELINE .. | 04/09/2019. | BANK OF NEW YORK 0 02/15/2045.

72650R  BJ 0 |PLAINS ALL AMER PIPELINE.... .| 04/17/2019. | BANK OF NEW YORK FSOTURTRTRI N 10,399 | oo 10,000 0 10/15/2025.

736508 BQ 4 |PORTLAND GEN ELEC CO.... .. | 04/03/2019. [ MKTX.....oovvererrrrnns 250,198 250,000 (409) 04/15/2019.

74005P BB 9 |PRAXAIRINC .| 04/11/2019. | BANK OF NEW YORK 34,546 | ............ 35,000 44 08/15/2022.

740189 AM 7 |PRECISION CASTPARTS CORP.............. .. | 04/15/2019. | BANK OF NEW YORK 33,600 | ..ocovenees 33,000 2 06/15/2025.
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74153W CN 7 |[PRICOA GLOB FDG......cccovrvmerrrerircerenens .| 04/11/2019. | BANK OF NEW YORK [ESTUUIN R 148,118 | ..cooonee 150,000 | ..coovnee 149,846 | ....coovvveeee 149,883 | ..ovvevririrnnes . 9 L4 IR DT 149,892 | .ooovvvviners | s (1,774) | v (1,774) | v 2,083 | 09/21/2022.

74251V AM 4 |PRINCIPAL FINL GRP. .. | 04/17/2019. | BANK OF NEW YORK [RTSTRSRRT IO 48,389 | ............ 50,000 (2 11/15/2026.

742718 DY 2 |PROCTER & GAMBLE CO.. .| 04/10/2019. | BANK OF NEW YORK 24,898 25,000 45 02/06/2022.

742718 EG 0 |PROCTER & GAMBLE CO.. .. | 04/08/2019. | BANK OF NEW YORK . 1 11/01/2019.

743315 AP 8 |PROGRESSIVE CORP .| 04/18/2019. | BANK OF NEW YORK . ..13,000 0 04/25/2044.

74331M  AA 4 |PROG 2018-SFR3 A .. | 05/02/2019. | VARIOUS 204,341 200,000 0 10/17/2035.

74333) AA 9 |PROG 2017-SFR1A .. | 04/15/2019. | BANK OF NEW YORK 98,348 99,680 0 08/17/2034.

74368C AH 7 |PROTECTIVE LIFE GLOB.. ... | .. | 04/11/2019. | BANK OF NEW YORK [ESTTRTUIN RO 197,684 | ......... 200,000 0 08/22/2022.

743756 AB 4 |PROVIDENCE ST JOSEPH HLTH OBLIG. | .. | 04/24/2019. | BANK OF NEW YORK [RTTRORROT IS 13,286 | ..cocveneee 14,000 0 10/01/2026.

744320 AY 8 |PRUDENTIAL FINL INC .| 04/18/2019. | BANK OF NEW YORK 30,980 32,000 2 12/07/2047.

74432Q CB 9 |PRUDENTIAL FINL INC .. | 04/08/2019. | BANK OF NEW YORK 24,934 25,000 1 08/15/2019.

744533 BK 5 |PUBLIC SVC OK .. | 04/09/2019. | BANK OF NEW YORK reveerennesenenienes | e 15,206 | ............ 15,000 (94) 12/01/2019.

74456Q BH 8 |PUBLIC SVC ELEC & GAS .. | 04/12/2019. | BANK OF NEW YORK 50,094 50,000 | .oovoerenes 3 08/15/2024.

74456Q BL 9 |PUBLIC SVC ELEC & GAS ..| 04/16/2019. | BANK OF NEW YORK 20,842 21,000 20,978 1 05/15/2025.

747525 AT 0 |QUALCOMM INC ... | .. | 04/15/2019. | BANK OF NEW YORK JESTUTRTONORPIIR TR 49,401 | oo 50,000 | .ovorrnee 49,856 6 05/20/2024.

756109 AQ 7 |REALTY INCOME CORP.......cccorivmrvrrinnnns .. | 04/09/2019. | BANK OF NEW YORK 25,893 25,000 25,496 (15) 07/15/2024.

756109 AS 3 |REALTY INCOME CORP.... .. | 04/17/2019. | BANK OF NEW YORK 27,154 28,000 27,628 10 01/15/2027.

7591EP AP 5 |REGIONS FINL CORP .| 04/11/2019. | BANK OF NEW YORK VTR N 77,209 | oo 75,000 | .ovrvrnees 74,794 12 08/14/2023.

760759 AP 5 |REPUBLIC SVCS INC. .. | 04/10/2019. | BANK OF NEW YORK 20,432 20,000 20,402 (18) 06/01/2022.

760759 AR 1 |REPUBLIC SVCS INC. .. | .. | 04/17/2019. | BANK OF NEW YORK 8777 | o 9,000 | coovvrrrnees 8,981 1 07/01/2026.

760759 AS 9 |REPUBLIC SVCSINC......ccocevrvrvirrircrnnes .. | 04/15/2019. | BANK OF NEW YORK 99,998 | .....c... 100,000 | ..coovvenee 99,832 4 11/15/2027.

774341 AF 8 |ROCKWELL COLLINS INC. .| 04/17/2019. | BANK OF NEW YORK 52,374 50,000 55,066 (36) 12/15/2043.

78355H JY 6 |RYDERSYSINC .. | 04/08/2019. | BANK OF NEW YORK VTR RN 19,945 | .o 20,000 | .oooveenne 19,987 1 03/02/2020.

78355H JZ 3 |RYDERSYSINC.... .. | 04/08/2019. | BANK OF NEW YORK 2 05/11/2020.

78355H KD 0 |RYDERSYSINC.... .| 04/10/2019. | BANK OF NEW YORK 1 03/01/2022.

79466L AF 1 | SALESFORCE.COM INC .. | 04/17/2019. | BANK OF NEW YORK 0 04/11/2028.

80285D AD 1 |SDART 2018-A A3 .| 04/17/2019. | BANK OF NEW YORK . 3 05/20/2021.

80285G AD 4 |SDART 2018-3 A3... .. | 04/22/2019. | BANK OF NEW YORK JESTSRUTIN RO 109,068 1 02/15/2022.

80285L AD 3 |SDART 2017-2B .. | 04/22/2019. | VARIOUS 59,987 | .ot 60,077 (26) 10/15/2021.

80285M AE 9 |SDART 20184 A3... .. | 04/22/2019. | BANK OF NEW YORK 97,969 98,000 0 03/15/2022.

80285T AE 4 |SDART 2018-1B .. | 04/22/2019. | BANK OF NEW YORK .176,000 2 07/15/2022.

80286A AD 6 |SDART 2018-5A3... .. | 04/22/2019. | BANK OF NEW YORK 1 03/15/2022.

806851 AC 5 | SCHLUMBERGER HLDGS CORP.. .. | 04/26/2019. | BANK OF NEW YORK 19 12/21/2020.

806851 AG 6 | SCHLUMBERGER HLDGS CORP.. .. | 04/26/2019. | BANK OF NEW YORK (1,526) 12/21/2025.

808513 AQ 8 | SCHWAB (CHARLES) CORP .. | 04/16/2019. | BANK OF NEW YORK 4 03/02/2027.

816851 AU 3 | SEMPRAENERGY ..| 04/17/2019. | BANK OF NEW YORK 1 12/01/2023.

816851 AV 1 | SEMPRAENERGY. .| 04/16/2019. | BANK OF NEW YORK 30,130 (5) 06/15/2024.

81721M AM 1 |SENIOR HSG PPTYS TRST... .. | 04/09/2019. | BANK OF NEW YORK 67,994 73,734 29 02/15/2028.

81744F DJ 3 | SEMT 2004-8 A1 .. | 04/26/2019. | VARIOUS 39,182 38,789 130 09/20/2034.

81744F DV 6 |SEMT 2004-9 A1 ... | .. | 04/26/2019. | VARIOUS 54,057 54,328 307 10/20/2034.

824348 AW 6 | SHERWIN-WILLIAMS CO......ccoovvvrerrrririinns .. | 04/17/2019. | BANK OF NEW YORK [RTSTRORROT ISR 16,743 16,938 2 06/01/2027.
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828807 CR 6 |SIMON PPTY GRP LP......ccovvverirririreiinns .| 04/15/2019. | BANK OF NEW YORK 51,686 | ............50,000 | .........52,187 | coriiiinnn 51,531 | (89) (89) 02/01/2024.

828807 CS 4 |SIMON PPTY GRP LP.... .. | 04/16/2019. | BANK OF NEW YORK [RTSTSRRT IS 10,165 . 1 10/01/2024.

828807 CX 3 |SIMON PPTY GRPLP.... .| 04/10/2019. | BANK OF NEW YORK 8,985 .8,993 | ... 0 07/15/2021.

828807 CY 1 |SIMON PPTY GRP LP.... .. | 04/17/2019. | BANK OF NEW YORK e | 49,819 50,000 | oo 49,869 | ....occcovnus 49,893 4 4 11/30/2026.

83401B AA 4 |SOFI 2017-F A1FX.. .| 04/15/2019. | BANK OF NEW YORK 62,513 | . ..62,896 62,782 62,823 7 7 01/25/2041.

83405Q AB 5 |SCLP 2017-6 A2 .| 04/15/2019. | BANK OF NEW YORK 324,314 325,000 0 11/25/2026.

83406E AB 1 |SOFI2018-A A2A .. | 04/15/2019. | BANK OF NEW YORK ST S 141,540 | .......... 142,173 (33) 02/25/2042.

842400 GE 7 |SOUTHERN CAED.... .. | 04/01/2019. | JEFFERIES & COMPANY.......ccoovvvs [ worrerrrinrrnerireries | cerverane 434,560 | .......... 500,000 (180) 02/01/2045.

842400 GG 2 |SOUTHERN CAED .. | 04/12/2019. | BANK OF NEW YORK 91,806 .100,000 (44) 04/01/2047.

842434 CQ 3 |SOUTHERN CA GAS CO ..| 04/17/2019. | BANK OF NEW YORK 3 06/15/2026.

8426EP AA 6 | SOUTHERN CO GAS CAP. .| 04/11/2019. | BANK OF NEW YORK 0 10/01/2023.

843646 AS 9 | SOUTHERN PWR CO .. | 04/09/2019. | BANK OF NEW YORK 0 12/15/2019.

844895 AX 0 |SOUTHWEST GAS CORP.. .| 04/18/2019. | BANK OF NEW YORK 0 09/29/2046.

845437 BN 1 | SOUTHWESTERN ELEC PWR... .. | 04/12/2019. | BANK OF NEW YORK . I 1 04/01/2045.

845437 BP 6 | SOUTHWESTERN ELEC PWR... .. | .. | 04/12/2019. | BANK OF NEW YORK .46, . 127 10/01/2026.

845743 BR 3 | SOUTHWESTERN PUB SVC.......cc.covvvvneee .. | 04/09/2019. | BANK OF NEW YORK JESTSTUI RO 191,116 6 08/15/2047.

84756N AF 6 |SPECTRA ENERGY PRTNRSLP... .. | 04/16/2019. | BANK OF NEW YORK 30,935 4 03/15/2025.

84756N AH 2 |SPECTRA ENERGY PRTNRSLP... .| 04/17/2019. | BANK OF NEW YORK 34,166 1 10/15/2026.

84858W AA 4 [SPIRIT AIR 2017-1 PTT.. .. | 04/17/2019. | BANK OF NEW YORK ...43,828 0 02/15/2030.

84861A AA 7 |SPMF 2014-3A A .. |..| 06/14/2019. | VARIOUS 197,876 (925) 03/20/2042.

85022W AL 8 [SCFT 2019-AA A ... .1 06/25/2019. | MBS PMT.....covvvrirrieireiierinnins | everieeiseesseeinnninns | voverernnnns 12,582 | i, 12,582 23 05/27/2036.

855244 AG 4 |STARBUCKS CORP .| 04/11/2019. | BANK OF NEW YORK 26,000 0 06/15/2022.

857477 AL 7 |STATE STREET CORP... .| 04/11/2019. | BANK OF NEW YORK.......cccovvvmvee [ wmermrerneenmnisnniines | v 10,114 | s 10,000 6 05/15/2023.

857477 AM 5 | STATE STREET CORP... .. | 04/11/2019. | BANK OF NEW YORK 25,000 2 11/20/2023.

857477 AV 5 | STATE STREET CORP... .| 04/10/2019. | BANK OF NEW YORK 25,000 (12) 05/19/2021.

857477 AW 3 | STATE STREET CORP. .. | 04/17/2019. | BANK OF NEW YORK 25,000 1 05/19/2026.

86765B AJ 8 |SUNOCO LOGISTICS PRTNR. .| 04/10/2019. | BANK OF NEW YORK 25,000 (57) 02/15/2022.

86765B AM 1 |SUNOCO LOGISTICS PRTNR.... .| 04/17/2019. | BANK OF NEW YORK.......ccccovvvmvee [ wmervmrerneennninneiinne | wrerernennn30,995 | o 33,000 8 01/15/2043.

86765B AS 8 |SUNOCO LOGISTICS PRTNR.... .. | 04/16/2019. | BANK OF NEW YORK .113,000 (339) 12/01/2025.

86765B AT 6 |SUNOCO LOGISTICS PRTNR.... .| 04/17/2019. | BANK OF NEW YORK 1 07/15/2026.

867914 BS 1 |SUNTRUST BKSINC.. .. | 04/08/2019. | BANK OF NEW YORK 16 05/01/2025.

87165B AL 7 | SYNCHRONY FINL. ..| 04/17/2019. | BANK OF NEW YORK 5 08/04/2026.

87165L BB 6 |SYNCT 2016-2A .. | 04/02/2019. | BARCLAYS AMERICAN.........oovvoee [ onrrrnrireirnrineis 3,478 05/15/2024.

87165L BZ 3 |SYNCT 2018-1A .| 04/16/2019. | BANK OF NEW YORK et | s 105,328 1 03/15/2024.

87166P AA 9 |SYNIT 2018-A1 A1.. .| 04/16/2019. | BANK OF NEW YORK 253,994 1 09/15/2024.

871829 AZ 0 .. | 04/17/2019. | BANK OF NEW YORK [RTSTROROOT IO 14,377 0 10/01/2025.

871829 BF 3 .| 04/17/2019. | BANK OF NEW YORK 29,448 4 07/15/2027.

87233Q AC 2 .. | 04/17/2019. | BANK OF NEW YORK FSOTURTRTRI Y 43,538 0 05/25/2027.

87236Y AE 8 |TD AMERITRADE HLDG CORP. .. | 04/10/2019. | BANK OF NEW YORK 17,129 2 04/01/2022.

87612E BD 7 |TARGET CORP ... | .. | 04/16/2019. | BANK OF NEW YORK rerernennnn 13,453 2 07/01/2024.

87612E BE 5 |TARGET CORP......ccocoviimiiimrirneiiriineiins .| 04/09/2019. | BANK OF NEW YORK ISR N 19,381 0 04/15/2026.
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88161N  AA 7 |TESLA2018-BA....oviircrirecriininein .. | 04/22/2019. | VARIOUS [ESTUUIN R 138,539 | ..ccovonee 137,285 | ... 137,275 | i 137,297 | oo (20) (720 [T ISV 137,277 | oo | v 1,263 | oo 1,263 | ... 1,739 |08/20/2021.

882508 AZ 7 |TEXASINSTRUMENTS INC .. | 04/08/2019. | BANK OF NEW YORK revereeneessrenenns | e 13,890 | coovcrennee 14,000 3 05/01/2020.

883556 BM 3 | THERMO FISHER SCIENTIFIC.. ... | .. | 04/01/2019. | WELLSCORP....... 254,958 250,000 | ......... 8 12/15/2025.

883556 BR 2 | THERMO FISHER SCIENTIFIC................. .. | 04/17/2019. | BANK OF NEW YORK [RTSTROROOT ISR 14,506 | ............ 15,000 | ..o 14,818 5 09/19/2026.

88579Y AF 8 |3MCO .| 04/11/2019. | BANK OF NEW YORK 24,658 25,000 24,052 41 06/26/2022.

88579Y AY 7 |3MCO .| 04/03/2019. | SEAPORT. JESTSURTUIN ERP 345636 | .......... 350,000 | .......... 347,851 50 10/15/2027.

887317 AU 9 |WARNER MEDIALLC. .. | 04/12/2019. | BANK OF NEW YORK 24,658 25,000 24,733 1 06/01/2044.

887317 AW 5 |WARNER MEDIALLC. .| 04/12/2019. | BANK OF NEW YORK 20,073 20,000 | .ovvrrnees 19,952 1 . . 07/15/2025.

887317 BB 0 |WARNERMEDIALLC. .. | 06/05/2019. | CORPORATE ACTIONS........cvvvns | vevrrererrrernerniireninns | cvvvernns 510,210 220 . . 15,806 | 02/15/2027.

88731E AJ 9 |TIME WARNER EN .| 04/12/2019. | BANK OF NEW YORK 97,635 (172) , . . , v 4,728 11 07/15/2033.

891027 AS 3 |TORCHMARK CORP.. .| 04/17/2019. | BANK OF NEW YORK 26,264 2 09/15/2028.

89236T BP 9 |TOYOTAMTR CREDIT CORP.... .. | 04/08/2019. | BANK OF NEW YORK JRVTURTRTORUTORPOO RN 49,911 8 07/18/2019.

89236T CF 0 |TOYOTAMTR CREDIT CORP.... .. | 04/08/2019. | BANK OF NEW YORK 24,871 1 03/12/2020.

89417E AN 9 |TRAVELERS COSINC... .. | 04/08/2019. | BANK OF NEW YORK et | s 431,764 | ......... 426,000 13 03/07/2048.

89621A AP 4 |TCCT 2019-2A A ...| .| 04/08/2019. | BANK OF NEW YORK 898,881 895,000 . 0 01/26/2024.

90137L  AE 0 |TSQ2018-20TS C...ccoevvvnvvrieircirens .| 04/15/2019. | BANK OF NEW YORK 247,451 250,000 | ..........241,461 | ..ccccoonnee 242,383 | ..o | s 1,419 1,419 05/15/2035.

902494 AW 3 | TYSON FOODS INC... .| 04/10/2019. | BANK OF NEW YORK ...10,991 ...10,999 0 08/15/2019.

902494 AX 1 | TYSON FOODS INC... ... | .. | 04/15/2019. | BANK OF NEW YORK v 12,371 ...11,978 1 08/15/2024.

902494 BF 9 | TYSON FOODS INC.......cccvvvirrrririerirns .. | 04/10/2019. | BANK OF NEW YORK 21,661 3 08/23/2021.

90265E AL 4 |UDRINC .| 04/17/2019. | BANK OF NEW YORK 30,390 32,000 32,000 0 09/01/2026.

90331H NG 4 [US BK NA CINCINNATL.....ccoevrriirririrs .. | 04/08/2019. | BANK OF NEW YORK e | e 400,522 | .......... 404,000 | .......... 403,919 7 10/23/2020.

903442 AA 9 |US 2018-USDC A .. | 04/04/2019. | BANK OF NEW YORK s | s 674,625 | ......... 640,000 ...659,178 (463) 05/09/2038.

904764 BB 2 |UNILEVER CAP CORP .| 04/16/2019. | BANK OF NEW YORK [ESTUUIN R 101,748 37 03/22/2025.

906548 CN 0 |UNION ELEC CO .. | 04/12/2019. | BANK OF NEW YORK 60,478 1 04/01/2048.

907818 DV 7 |UNION PACIFIC CORP.. .| 04/15/2019. | BANK OF NEW YORK 8,292 2 03/15/2024.

907818 DZ 8 |UNION PACIFIC CORP .| 04/18/2019. | BANK OF NEW YORK 1 01/15/2045.

909318 AA 5 |UNITED AIR 2018-1 AA P... .| 04/17/2019. | BANK OF NEW YORK 0 03/01/2030.

90931C AA 6 |UNITED AIR 2019-1 AAP... .| 04/17/2019. | BANK OF NEW YORK 55,000 0 08/25/2031.

90931L  AA 6 |UNITED AIR 2016-1 AA P... .. | 04/17/2019. | BANK OF NEW YORK 31,184 ..32,230 32,230 | ...... 32,230 |.. 0 07/07/2028.

90931M AA 4 |UNITED AIR 2016-1 APT... .. | 04/08/2019. | BANK OF NEW YORK [ESTTRTUIN RO 167,579 AT1279 | e . (49) 07/07/2028.

90931V AA 4 |UNITED AIR 2018-1 APT. .. | 04/17/2019. | BANK OF NEW YORK e | e 45,485 0 03/01/2030.

90945A AC 0 |UACST 2018-2 B. .| 04/18/2019. | BANK OF NEW YORK 300,094 7 08/10/2022.

91159H HG 8 |US BANCORP .| 04/15/2019. | BANK OF NEW YORK JSOTURTRTRI N 16,558 15,983 1 01/30/2024.

91159H HK 9 |US BANCORP. .. | 04/16/2019. | BANK OF NEW YORK 25,628 26,061 (44) 09/11/2024.

91159H HN 3 |US BANCORP. .| 04/17/2019. | BANK OF NEW YORK 5 07/22/2026.

91159H HP 8 |US BANCORP. .. | 04/10/2019. | BANK OF NEW YORK 5 01/24/2022.

91159H HR 4 |US BANCORP. .| 04/17/2019. | BANK OF NEW YORK 66 04/27/2027.

913017 AT 6 |UNITED TECHS COR .. | 04/01/2019. | MKTX.....ocvvrrirnnne (1,694) 08/01/2028.

913017 CA 5 |UNITED TECHS CORP... .. | 04/18/2019. | BANK OF NEW YORK 0 05/15/2045.

913017 CG 2 |UNITED TECHS CORP... .. | .. | 04/10/2019. | BANK OF NEW YORK 9 11/01/2021.

913017 DD 8 |UNITED TECHS CORP......cccovvvrirrrrirrncn .. | 04/16/2019. | BANK OF NEW YORK 1 08/16/2025.
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91324P  CP 5 |UNITEDHEALTH GRP INC......c.ccovvrrivrrnen. .| 04/16/2019. | BANK OF NEW YORK [ESTUUIN R 129,769 | .......... 125,000 | ..coovnee 133,453 | oo 132,172 | o (299) (PZ1) ) OO RN 131,873 | o | s (2,104) 07/15/2025.

91324P DQ 2 |UNITEDHEALTH GRP INC. .. | 04/08/2019. | BANK OF NEW YORK 300,527 281,000 5 . ..279,853 12/15/2048.

91830M AG 1 |VNDO 2013-PENN B .. | 04/05/2019. | BANK OF NEW YORK [ESTTRTUIN RO 141,477 140,000 145 ..141,055 12/13/2029.

92277G AD 9 |VENTAS REALTY LP.. .. | 04/15/2019. | BANK OF NEW YORK (12) 05/01/2024.

92343V CQ 5 |VERIZON COMMUNICATIONS.. .. | 04/12/2019. | BANK OF NEW YORK 14 11/01/2034.

92343V EN 0 |VERIZON COMMUNICATIONS.. .| 04/12/2019. | BANK OF NEW YORK 1 02/15/2025.

92343V ER 1 |VERIZON COMMUNICATIONS.. .. | 04/12/2019. | BANK OF NEW YORK 54,304 51,000 26 09/21/2028.

92343V ES 9 |VERIZON COMMUNICATIONS.. .| 04/12/2019. | BANK OF NEW YORK .15,424 ..15,000 0 02/08/2029.

92343V ET 7 |VERIZON COMMUNICATIONS.. ... | .. | 04/09/2019. | BANK OF NEW YORK reeen. 104,550 | .........101,000 | ... 4 . . 12/03/2029.

92348X 3 | VZOT 2018-A ATA...cooriirerinericriens .| 04/16/2019. | BANK OF NEW YORK vt | e 161,600 | .......... 160,000 | .......... 159,998 0 | o | e 159,998 04/20/2023.

92349F AA 1 |VZOT 2018-1AA.. .| 04/16/2019. | BANK OF NEW YORK 290,272 290,000 | .......... 289,968 4 . ..289,981 09/20/2022.

925524 AX 8 |VIACOM INC.... ... | .| 04/12/2019. | BANK OF NEW YORK 29,322 25,000 29,410 (43) . ...29,129 04/30/2036.

92553P 0 |VIACOM INC .. | 04/12/2019. | BANK OF NEW YORK 38,638 38,000 38,530 (18) 04/01/2024.

927804 FR 0 |VIRGINIA ELEC & PWR.. .. | 04/15/2019. | BANK OF NEW YORK 54,807 | .coovrvne 52,000 | ..coovnees 55,895 | ...ccovcvrrines 55,568 (25) (25) 02/15/2044.

928563 AB 1 | VMWARE INC .« | . | 04/11/2019. | BANK OF NEW YORK 38,678 39,000 38,919 | ...... 38,940 |... e 5 5 08/21/2022.

92890N AW 9 |WFRBS 2012-C10 AS......ocvvrereirriineinnns .. | 04/08/2019. | BANK OF NEW YORK JESTSTUI RO 332,841 | .......... 335,000 | .......... 342,722 | oo 340,187 | .o (371) (371) 12/15/2045.

92936Q AG 3 |WFRBS 2012-C6 A4.... .. | 04/15/2019. | BANK OF NEW YORK SRR 121,252 | .......... 120,000 ....122,100 (127) 04/15/2045.

92936Q BC 1 |WFRBS2012-C6 AS... ... | . | 04/08/2019. | BANK OF NEW YORK JESTURTUIN R 320,562 | .......... 315,000 | ..........327,379 (585) 04/15/2045.

931142 DH 3 |WALMART INC.....cocoovrmrrrirnineireinnisriennns .. | 04/11/2019. | BANK OF NEW YORK 24,912 25,000 24,848 6 04/11/2023.

931142 DP 5 |WALMARTINC.... .| 04/15/2019. | BANK OF NEW YORK 51,239 50,000 52,716 (90) 04/22/2024.

931142 EE 9 |WALMARTINC.... ... | . | 04/08/2019. | BANK OF NEW YORK e | e 503,848 | .......... 481,000 | .......... 479,528 34 06/26/2028.

931427 AB 4 |WALGREENS BOOTS ALLIANCE............. .| 04/17/2019. | BANK OF NEW YORK 22,178 23,000 22,847 2 11/18/2034.

931427 AC 2 |WALGREENS BOOTS ALLIANCE.. .| 04/18/2019. | BANK OF NEW YORK 23,429 25,000 24,581 2 2 11/18/2044.

931427 AH 1 |WALGREENS BOOTS ALLIANCE.. ... |.. | 04/16/2019. | BANK OF NEW YORK 50,390 50,000 51,778 (55) 11/18/2024.

931427 AQ 1 |WALGREENS BOOTS ALLIANCE............. .. | 04/09/2019. | BANK OF NEW YORK 8,732 | v 9,000 | coovvrrrnes 8,977 1 06/01/2026.

94973V BJ 5 |ANTHEMINC... .. | 04/16/2019. | BANK OF NEW YORK 35,362 | o 35,000 | ...occoeeeue 34,824 5 08/15/2024.

94973V BK 2 |ANTHEMINC... ... | .| 04/18/2019. | BANK OF NEW YORK 32,257 32,000 31,933 0 08/15/2044.

949746  JM 4 |WELLS FARGO & CO <o | . | 04/17/2019. | BANK OF NEW YORK 29,290 25,000 28,963 (48) 02/07/2035.

949746 SH 5 |WELLS FARGO & CO. .. | 04/17/2019. | BANK OF NEW YORK 33,940 | ............35,000 2 10/23/2026.

949746 SK 8 |WELLS FARGO & CO .| 04/11/2019. | BANK OF NEW YORK 250,483 250,000 (138) 01/24/2023.

94974B  FJ 4 |WELLS FARGO & CO .. | 04/11/2019. | BANK OF NEW YORK 50,503 ..50,000 7 02/13/2023.

94974B  FY 1 |WELLS FARGO & CO. .| 04/16/2019. | BANK OF NEW YORK 102,155 100,000 (30) 06/03/2026.

94974B GA 2 |WELLS FARGO & CO .| 04/16/2019. | BANK OF NEW YORK (6) 09/09/2024.

94974B GE 4 |WELLS FARGO & CO .. | 04/16/2019. | BANK OF NEW YORK SRR 102,615 | .......... 100,000 (37) 11/04/2044.

94974B GP 9 |WELLS FARGO & CO. .| 04/16/2019. | BANK OF NEW YORK 50,680 50,000 2 09/29/2025.

94974B GU 8 |WELLS FARGO & CO .| 04/18/2019. | BANK OF NEW YORK 25,117 24,000 0 12/07/2046.

94981W AA 3 |WFMBS 2004-S A1 .. | 04/26/2019. | VARIOUS 59,510 59,350 (137) 09/25/2034.

94988X AV 8 |WFCM 2014-LC16 ASB ..| 06/01/2019. | MBS PMT 3,776 0 08/15/2050.

95709T AP 5 |WESTARENERGY INC.. woo | .. | 04/16/2019. | BANK OF NEW YORK 98,582 10 04/01/2027.

960413 AU 6 |WESTLAKE CHEM CORP.......cccccnvvvnirenns .| 04/15/2019. | BANK OF NEW YORK 58,707 3 11/15/2047.
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96042M  AJ 8 |WLAKE 2017-2A C...ooovvvrrireircererinninns .| 04/18/2019. | BANK OF NEW YORK [ESTUUIN R 128,597 | .........129,000 | ..........128,997 | .....c...co.. 128,999 | .ooovvevrrreres [ e (0 RO DTN 128,999 12/15/2022.

96042N AJ 6 |WLAKE 2018-1AC.. .. | 04/18/2019. | BANK OF NEW YORK 500,391 1 1 05/15/2023.

96145D AB 1 |WESTROCK CO .. | 04/16/2019. | BANK OF NEW YORK SOOI Y 48,650 2 2 09/15/2024.

96950F AQ 7 |WILLIAMS COS INC .. | 04/16/2019. | BANK OF NEW YORK ST ORROT ISR 43,719 | e 43,000 | ..oovonen 43,971 (37) (37) 01/15/2025.

976656 CH 9 | WISCONSIN ELEC PWR .| 04/12/2019. | BANK OF NEW YORK 26,816 27,000 26,972 1 06/01/2025.

981464 HA 1 |WFNMT 2019-AA .. | 04/08/2019. | BANK OF NEW YORK JESTSRTUIN RO 855,678 | .......... 850,000 8) 12/15/2025.

98161P AD 5 |WOART 2016-B A3 .| 04/16/2019. | VARIOUS 80,871 81,568 (6) 02/15/2022.

98161T AD 7 |WOART 2017-B A3 .| 04/16/2019. | BANK OF NEW YORK SOOI RN 73,008 | ..ooovvnne 74,000 2 02/15/2023.

98161Y AC 8 |WOLS 2018-A A3.... .| 04/16/2019. | BANK OF NEW YORK JRTRRR SN 134,089 | ......... 134,000 2 07/15/2021.

98162C AD 3 |WOLS2018-B A3 .| 04/16/2019. | BANK OF NEW YORK . 112,630 | . .112,000 1 12/15/2021.

98162Q AD 2 |WOART 2018-B A4 ... | ..| 04/16/2019. | BANK OF NEW YORK 327,234 325,000 1 06/17/2024.

98163E AD 8 |WOART 2018-C A3......ccoovirierirriirirniiis .| 04/16/2019. | BANK OF NEW YORK 224,707 223,000 2 11/15/2023.

98419M AJ 9 |XYLEMINC .| 04/17/2019. | BANK OF NEW YORK SOOI RN 15,572 | oo 16,000 1 11/01/2026.

009089 AA 1 |AIR CANADA 2013-1A PTT. .. | 04/16/2019. | BANK OF NEW YORK 97,089 | .coovrene 95,191 | .o 96,738 (51) 05/15/2025.

00908P AB 3 |AIR CANADA 2017-1APTT. .. | .. | 04/16/2019. | BANK OF NEW YORK 93,685 97,440 96,114 60 01/15/2030.

032479 AD 9 | ANADARKO FIN CO....co.ovvvvrrirrrirririirs .| 04/17/2019. | BANK OF NEW YORK 33,462 25,000 31,930 (99) 05/01/2031.

06367T G3 8 |BANK OF MONTREAL.... .. | 04/11/2019. | BANK OF NEW YORK SRR 197,318 15 09/11/2022.

06367T HQ 6 |BANK OF MONTREAL.... .. | 04/08/2019. | BANK OF NEW YORK 97,701 9 07/18/2019.

06367T PX 2 |BANK OF MONTREAL .. | 04/08/2019. | BANK OF NEW YORK 99,668 4 12/12/2019.

064159 FL 5 |BANK OF NOVA SCOTIA.... .. | .. | 04/10/2019. | BANK OF NEW YORK 25,075 0 07/21/2021.

064159 JG 2 |BANK OF NOVA SCOTIA.......cccrvvmivrinnene .. | 04/10/2019. | BANK OF NEW YORK 50,055 5 03/07/2022.

064159 JX 5 |BANK OF NOVA SCOTIA.... .. | 04/08/2019. | BANK OF NEW YORK 99,331 1 07/14/2020.

064159 KD 7 |BANK OF NOVA SCOTIA.... .| 04/11/2019. | BANK OF NEW YORK ST Y 49,533 5 09/19/2022.

064159 LG 9 |BANK OF NOVA SCOTIA .| 04/10/2019. | BANK OF NEW YORK 50,394 9 04/20/2021.

11271L AB 8 |BROOKFIELD FIN INC... .| 04/15/2019. | BANK OF NEW YORK SOOI N 12,489 0 09/20/2047.

136385 AT 8 | CANADIAN NATL RESOURCES. .. | 04/15/2019. | BANK OF NEW YORK 50,867 21 04/15/2024.

136385 AV 3 | CANADIAN NATL RESOURCES. .| 04/15/2019. | BANK OF NEW YORK 30,634 1 02/01/2025.

13645R AS 3 | CANADIAN PACIFIC RAILWAY .| 04/16/2019. | BANK OF NEW YORK FSOTURTRTRI Y 49,137 53 02/01/2025.

29250N AL 9 [ENBRIDGEINC.. .. | 04/17/2019. | BANK OF NEW YORK 65,305 1 12/01/2026.

349553 AM 9 |FORTIS INC .. | 05/02/2019. | VARIOUS ST Y 47,411 51 10/04/2026.

448055 AK 9 |HUSKY ENERGY INC .. | 04/15/2019. | BANK OF NEW YORK rererenn 10,200 (11) 04/15/2024.

56501R AC 0 |MANULIFE FINL CORP.. .| 04/16/2019. | BANK OF NEW YORK vt | e 104,982 (139) 03/04/2026.

67077M AC 2 |NUTRIEN LTD .| 04/15/2019. | BANK OF NEW YORK 25,259 6 03/15/2024.

67077M AD 0 .. | 04/16/2019. | BANK OF NEW YORK 2 04/01/2025.

67077M AN 8 .| 04/17/2019. | BANK OF NEW YORK 1 03/15/2035.

67077M AS 7 |NUTRIEN LTD .. | 04/22/2019. | BANK OF NEW YORK 1 01/15/2045.

71644E AE 2 |SUNCOR ENERGY INC.. .| 04/17/2019. | BANK OF NEW YORK (463) 06/15/2026.

780082 AC 7 |ROYAL BK OF CANADA .. | 04/08/2019. | BANK OF NEW YORK 1 10/14/2020.

78012K C6 2 |ROYAL BK OF CANADA .. | 04/08/2019. | BANK OF NEW YORK 3 03/02/2020.

78012K CB 1 |ROYAL BK OF CANADA. ...| .. | 04/08/2019. | BANK OF NEW YORK (25) 03/06/2020.

78012K KU 0 |ROYAL BK OF CANADA.........cccovvvriirerine. .. | 04/08/2019. | BANK OF NEW YORK 2 01/19/2021.
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867224 AA 5 |SUNCOR ENERGY INC.......cccovmirrrrirennns .| 04/16/2019. | BANK OF NEW YORK 9 12/01/2024.

89114Q AS 7 |TORONTO-DOMINION BK......ocoevvrvrernine .. | 04/08/2019. | BANK OF NEW YORK 9) 07/02/2019.

00185A AF 1 |AONPLC C| 04/16/2019. | BANK OF NEW YORK 14 06/14/2024.

00507U AS 0 |ALLERGAN FDG SVCS.. ... | C|04/09/2019. | BANK OF NEW YORK 2 03/15/2025.

04686 AA 9 |ATHENE HLDG LTD ...| C| 04/17/2019. | BANK OF NEW YORK 2 01/12/2028.

055451 AV 0 |BHP BILLITON FIN ...| C| 04/15/2019. | BANK OF NEW YORK (21) 09/30/2043.

05565Q CP 1 |BP CAP MKTS PLC .. | C| 04/09/2019. | BANK OF NEW YORK (71) 02/10/2024.

05565Q DN 5 |BP CAP MKTS PLC .. | C| 04/17/2019. | BANK OF NEW YORK 57,573 58,000 0 09/19/2027.

068490 AD 7 |BARRICKPD AU FIN PTY.. ... | C| 04/08/2019. | BANK OF NEW YORK ST ST 741,420 | ......... 638,000 (127) 10/15/2039.

251526 BL 2 |DEUTSCHE BKNY..... ...| C| 04/11/2019. | BANK OF NEW YORK 97,147 | . .100,000 4 11/16/2022.

25152R  2Y 8 |DEUTSCHE BK AG LONDON ...|C| 04/17/2019. | BANK OF NEW YORK 24,155 25,000 1 01/13/2026.

279158 AK 5 |ECOPETROL SA. .. | C| 04/16/2019. | BANK OF NEW YORK 50,400 50,000 36 01/16/2025.

279158 AL 3 |ECOPETROL SA. .. | C| 04/17/2019. | BANK OF NEW YORK 8,544 | ..o, 8,000 1 06/26/2026.

361435 AA 8 | GAIF BD ISSUERPIL. .. | C| 04/16/2019. | BANK OF NEW YORK 96,216 | .......... 100,000 39 09/30/2026.

36164Q 6M 5 |GE CAPINTL FDG ... | C| 04/01/2019. | WELLSCORP....... reveeeeeesenenes | e 483,445 | .......... 500,000 (1,242) 11/15/2025.

36164Q MS 4 |GE CAPINTL FDG......ccosvviriririinririirienns C | 04/08/2019. | BANK OF NEW YORK. JESTSTUI RO 394,684 | ... 400,000 (411) 11/15/2020.

36164Q NA 2 |GECAPINTL FDG .. | C| 04/01/2019. | JP MORGAN 210,591 229,000 0 11/15/2035.

404280 AL 3 |HSBCHLDGS PLC ... | C|04/09/2019. | BANK OF NEW YORK 52,568 | ..coovee. 50,000 (238) 01/14/2022.

404280 BJ 7 |HSBCHLDGS PLC ...| C| 04/11/2019. | BANK OF NEW YORK 200,820 200,000 0 03/13/2023.

404280 BM 0 |HSBC HLDGS PLC ... | C|04/11/2019. | BANK OF NEW YORK vt | e 199,118 | .......... 200,000 0 11/22/2023.

46132F  AD 2 |INVESCOFIN PLC......ccoveriverriririniicns C|04/17/2019. | BANK OF NEW YORK 1 01/15/2026.

46651IN  AA 2 |JOLAR 2019-1 A ... | C| 06/15/2019. | MBS PMT . 9 04/15/2044.

478375 AN 8 |JOHNSON CTRLS INTL.. .. | C| 04/15/2019. | BANK OF NEW YORK 6,345 | .. .7,000 1 07/02/2064.

53944V AP 4 |LLOYDS BKPLC .. | C| 04/10/2019. | BANK OF NEW YORK 201,552 200,000 22 05/07/2021.

55608 AH 1 |MACQUARIE GRP LTD.. ... | C|04/15/2019. | BANK OF NEW YORK 98,573 | .ovvvrs 100,000 4 11/28/2023.

55608 AP 3 |MACQUARIE GRP LTD ... | C| 04/16/2019. | BANK OF NEW YORK JRTRRRO SO 105,998 | .......... 100,000 | .......... 100,000 0 01/15/2030.

606822 AL 8 |MITSUBISHI UFJ FIN GRP. ...| C| 04/09/2019. | BANK OF NEW YORK 29,021 29,000 29,000 0 02/22/2022.

606822 BA 1 |MITSUBISHI UFJ FIN GRP ...| C| 04/11/2019. | BANK OF NEW YORK JESTSRUTIN RO 102,664 | .......... 100,000 | .......... 100,156 8) 07/26/2023.

63254A  AX 6 |NATIONAL AUSTRALIABK.......cccrvrvviiirnne C | 04/08/2019. | BANK OF NEW YORK. 248,613 250,000 57 01/12/2021.

686330 AH 4 |ORIXCORP C| 04/11/2019. | BANK OF NEW YORK ST Y 49,872 | ..o 50,000 4 07/18/2022.

71654Q BH 4 |PETROLEOS MEXICANOS .. | C| 04/15/2019. | BANK OF NEW YORK 98,889 | .ooverne 100,000 | .......... 106,737 (222) 01/18/2024.

80281L AD 7 |SANTANDER UK GRP HLD C| 04/08/2019. | BANK OF NEW YORK 25,007 25,000 25,081 | .... 25,051 (7 01/08/2021.

80281L AH 8 | SANTANDER UK GRP HLD.... .. | C|04/08/2019. | BANK OF NEW YORK JESTSRUTIN RO 538,300 | .......... 549,000 | .......... 549,000 | ..coovrrrnee 549,000 0 01/05/2024.

822582 AT 9 |SHELLINTLFIN ... | C|04/16/2019. | BANK OF NEW YORK SRR 143912 | oo 150,000 103 08/21/2042.

822582 BQ 4 |SHELLINTLFIN ... | C| 04/16/2019. | BANK OF NEW YORK 204,232 200,000 (47) 05/10/2046.

822582 BW 1 |SHELL INTLFIN ... | C|04/08/2019. | BANK OF NEW YORK .133,000 25 09/12/2021.

82481L AC 3 |SHIRE ACQ INV IRELAND DA C|04/11/2019. | BANK OF NEW YORK 14 09/23/2023.

82481L AD 1 |SHIRE ACQ INV IRELAND DA.... .. | C| 04/17/2019. | BANK OF NEW YORK 52 09/23/2026.

83051G AE 8 | SKANDINAVISKA ENSKILDA. ... | C|04/08/2019. | BANK OF NEW YORK SRR 199,188 242 11/17/2020.

85771P  AF 9 |EQUINOR ASA. ... | C|04/10/2019. | BANK OF NEW YORK 50,864 (163) 01/23/2022.

85771P  AG 7 |EQUINORASA.......cocomiiirineinerinsiieeiens C| 04/11/2019. | BANK OF NEW YORK 99,132 118 01/17/2023.
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85771P AW 2 |EQUINOR ASA.......covviririeererisiineniens C| 04/08/2019. | BANK OF NEW YORK . 24,918 25,000 24,990 | .ooveren24,998 | i 1 I TS I 24,999 | ..o [ s [CC10) [ (E:10) 238 | 11/08/2019.

85771P  AX 0 |EQUINOR ASA 04/16/2019. | BANK OF NEW YORK [RTSTSRRT IS 15,200 | ..ovornee. 15,000 | ..ocoeveeene 14,910 3 11/10/2024.
86562M AH 3 | SUMITOMO MITSUI FINL GRP INC 04/10/2019. | BANK OF NEW YORK . 26,685 27,000 27,000 0 10/19/2021.
86562M AM 2 | SUMITOMO MITSUI FINL GRP INC 04/10/2019. | BANK OF NEW YORK e | e 124,893 | .......... 125,000 | .......... 125,000 0 01/11/2022.
86562M BF 6 | SUMITOMO MITSUI FINL GRP INC 04/11/2019. | BANK OF NEW YORK . 26,106 25,000 0 10/16/2023.

87854X AD 3 |TECHNIPFMC PLC..... 04/08/2019. | BANK OF NEW YORK . 39,072 | ............39,000 (64) (64) 10/01/2022.
87938W AP 8 | TELEFONICA EMISIONES SAU. 04/08/2019. | BANK OF NEW YORK . 26,131 25,000 (145) (145) 02/16/2021.

89153V AG 4 |TOTAL CAP INTL SA.. 04/15/2019. | BANK OF NEW YORK . 51,762 50,000 (86) (86) 01/15/2024.

89153V AP 4 |TOTAL CAP INTL SA.. ....| C| 04/10/2019. | BANK OF NEW YORK . 25,075 25,000 2 06/19/2021.

89153V AQ 2 |TOTAL CAPINTLSA.....ccoiviiiviriiireis C| 04/16/2019. | BANK OF NEW YORK........ccccovevr | orvermrrverrerrnrirnnns | v 101,619 | i 100,000 0 02/19/2029.
92857TW BC 3 |VODAFONE GRP PLC.... 04/11/2019. | BANK OF NEW YORK ..50,000 21 . ....49,698 02/19/2023. .
92857W BJ 8 |VODAFONE GRP PLC.... 04/12/2019. | BANK OF NEW YORK ..76,000 | ... . . - . 27 . ....75,343 05/30/2025. | 2FE............
92857TW BL 3 |VODAFONE GRP PLC......cccoovervmrvrerirnens 04/12/2019. | BANK OF NEW YORK 25,000 24526 | oo 24534 | ..o 4 A | e | i 24,538 05/30/2038. | 2FE............

961214 CT 8 |WESTPAC BKG CORP... 04/08/2019. | BANK OF NEW YORK reverrneerenneenins | 49,951 | 50,000 | ..coovonees 49,999 0 05/13/2019. | 1FE....

961214 DA 8 |WESTPAC BKG CORP... ....| C|04/10/2019. | BANK OF NEW YORK . 24,561 25,000 24,982 | ... . . 1 . ....24,991 08/19/2021. [ 1FE............

961214 DF 7 |WESTPAC BKG CORP........cccocvvverirrriinnens C| 04/16/2019. | BANK OF NEW YORK JESTSTUI RO 148,985 | .......... 150,000 | ...oouce 153,655 | .ovvvevrinne 153,255 | .oovvereiiniinnns (106) (106) | cevveevneererines | v 153,150 11/23/2031. | 2FE............

961214 DQ 3 |WESTPAC BKG CORP......ccccovrrriernrinrirnnens C|04/11/2019. | BANK OF NEW YORK [ETRROR 148,415 | .......... 150,000 | .......... 150,005 (O TS [P 150,005 06/28/2022. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous.. s 2,618,085 1,836,295 2,716,806 (19,828) [ oo 0 [ (18,875) 0 92,322,636 XXX XXX
Bonds - Hybrid Securities

743315 AU 7 |PROGRESSIVE CORP... .. | 04/08/2019. | BANK OF NEW YORK . 298,953 301,000 0 | ovrverreeerneis | errerrennenn301,000 [ oo | cereenn(2,047) | o (2,047) | 9,213 | 12/31/2049.

89356B  AC 2 | TRANSCANADA TRST... .. | 04/08/2019. | BANK OF NEW YORK 0 {oeoereercennes | evieenreennee 44,000 [ | e (2,640) | ... (2,640) | ... 1,328 | 03/15/2077.

4899999, Total - Bonds - Hybrid Securities... .. ittt | arneener 940,913 | ereere. 345,000 | .........345,000 | ............345,000 [ .0 |0 | 0 ] 0 [0 ] 345,000 0 [l (4,687) ] (4,687) 10,541 XXX
8399997. Total - Bonds - Part 4 ...407,664,683 | ....407,196,389 ....405,439,385 1,841,292 ... 1,841,292 | ..3,914,715 XXX
8399999. TOtal = BONGS. ...t ....407,664,683 |....407,196,389 | ....405,439,385 1,841,292 |.... 1,841,292 | ..3,914,715 XXX
Common Stocks - Mutual Funds

233203 58 7 |DFA EMERGING MKTS VAL.. .. | 04/11/2019. | BANK OF NEW YORK.......cocevvrvves | erines 50,424.448 | ....... 1,485,000 XXX | 1,265,134 1,353,896 | ....... (88,763) | ... (88,763) ceennn 1,265,134 219,866 | ....... 219,866 | ... XXX L.

233203 62 9 |DFAINTL SMALL COS. woer | . | 04/10/2019. | BANK OF NEW YORK.......coccvvvene | e 800,260.268 | ..... 14,324,659 XXX ....14,571,441 2,748,146 |...1,823,295 | .....ccooiverrurns | werverrerirenes | e 1,823,295 | ..ovovvrvcrins v 14,571,441 ...(246,783) | ...... (246,783) | .. XXX L.

921943 88 2 | VANGUARD DEV MKTS IX FD....c.coevernvcne .| 04/11/2019. | BANK OF NEW YORK.. ....2,090,495.658 | ..... 27,970,830 XXX .....23,765,457 ..(1,268,048) | ... e (1,268,048) 23,765,457 .4,205,372 |..... 4,205,372 XXX L.

922031 74 5 | VANGUARD INFLATION PROTECTED FD| .. | 04/11/2019. | BANK OF NEW YORK.. ..1,350,249.098 | .....13,867,058 XXX ....14,341,924 3,461,984 | ...... 879,940 14,341,924 .(474,866) 474,866) | ... XXX L.

922040 10 0 |VANGUARD INSTLIX FD....ovvvorverirrnrnnne .| 05/15/2019. | BANK OF NEW YORK.. 125,674.680 | ..... 32,485,648 XXX .....19,431,236 ..(9,194,631) ) .19,431,236 ..| 13,054,412 |...13,054,412 XXX L.

922042 60 1 | VANGUARD EMERGING MKT STK IX...... .. | 04/11/2019. | BANK OF NEW YORK.. 270,940.012 | ....... 7,448,141 XXX 6,248,951 | ..........6,530,205 | ..... (295,531) P (295 531) 6,248,951 1,199,190 |..... 1,199,190 XXX L.

922908 83 5 | VANGUARD MID CAP IX.... .| 05/15/2019. | BANK OF NEW YORK.. .351,739.693 | .....15,575,035 XXX .9,826,350 ..(3,469,154) ..(3,469,154) 9,826,350 ..5,748,685 |....5,748,685 XXX L.

922908 87 6 | VANGUARD SMALL CAP IX FD. . 1 05/15/2019. | BANK OF NEW YORK.....cooovveiseiens | wonnenad 54,340.443 | ... 4,000,000 XXX ] 1,517,181 | oo .(1,918,222) | ... N (1,918,222) | ..oocvvvvineianns [ e 1,517,181 2,482,819 |..... 2,482,819 XXX L.
9299999. Total - Common Stocks - Mutual Funds ....117,156,371 XXX .....90,967,674 | ...... 104,037,550 | (13,531,114)] ... ...(13,531,114) | .90,967,674 26,188,695 |...26,188,695 XXX XXX
9799997. Total - Common Stocks - Part 4.. ....117,156,371 XXX .....90,967,674 .104,037,550 | (13,531,114) ...(13,531,114) .90,967,674 26,188,695 |...26,188,695 XXX XXX
9799999. Total - Common Stocks ....117,156,371 XXX .....90,967,674 | ...... 104,037,550 | (13,531,114) ...(13,531,114) ........90,967,674 26,188,695 |...26,188,695 XXX XXX
9899999. Total - Preferred and Common Stocks ... 117,156,371 XXX .....90,967,674 | ....... 104,037,550 | (13,531,114) L(13,531,114) | 0 ] 90,967,674 26,188,695 | ...26,188,695 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....524,821,054 XXX ....496,407,059 .330,895,071 | (13,530,161) ...(13,459,512) 96,782,382 28,029,987 |...28,029,987 | ..4,297,750 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories

FIFTH THIRD BANK ..ottt eiseieiis ettt sssesenns | suesesassesessssene [ | | (45,538,907) | ........ (12,133,524) | ........ (58,507,888) | XXX
BARCLAYS BK PLC.......couiiuiiriieeiisissiieiis evssesssssssssssessssesssesssesssessssssssssssssssessssssssssssnsssns. | sesssnssssesssnness | sonsenne 2.720 | oo [ e | e 3,000,000 | evoureerrrerirerereenns [ e XXX
MUFG BK LTD NY .oootiiiiiesiieeiseisniis eviseisss s esssssess st | aesssessssssssnsens 2.900 27,550 | ..o 2,000,000 XXX
MIZUHO BK LTD/NY ..ouviuieniinerieriesissseiseis eeeseessessssssssssssesssesssesssssssssssssssssssssesssssssssssnsssns. | sessssssssesssnsens | soneenne 2.720 ...2,000,005 XXX
NATIXIS NY BRANCH .2.750 XXX
NATIXIS (NEW YORK BRANCH). ....corvviiiriins  ervereresseesssesssssssssssssssssssssssssssssssssssssssssssnsssss. | sesmmesssnssssnns | ooneeees 2.700 3,060 | .ovverirerierieniienns | e e 1,700,000 | XXX
STANDARD CHARTERED BK.......ociiiiiiiiiiiieis cerreieiieiisessessseissssssssesssssesssssssssessssssssssssnss | senesssessssssns | aovenes 2.700 8,820 | ........... 1,200,000 | ........... 1,200,000 | ........... 1,200,000 | XXX
SVENSKA HANDELSBANKEN AB NY.....ccoiiis  cormrimirieriiesiessesesssssssssesssesssenssesesssssssssessnns | cesesssnsesnsinn 2.608 12,945 2,899 | ..cooveee 2,000,000 | ..oooveee 2,000,000 | ...ccvvenee 2,000,000 | XXX
TORONTO DOMINION BK....ocouuiiriiiciiniiinis coreiseeiiseesesisseessssssesssesssesssesssssssssssssssesssesssnnss | oseesssssnsssnes | sereeees 2820 | oo [ e | e 1,000,000 | ........... 1,000,000 [ ...cooveerererrirerins XXX
INTEREST RECEIVED DURING QTR ON

DISPOSED HOLDINGS s st ens s | senssssssenssness | sensesssssnsnnnes | snsssesssnens 227,904 | ..o | | e | XXX
0199999. Total Open DepoSHOMES. ......cvevurrerrreerreenas XXX XXX 240,849 | 42,329 | (31,838,902) | .......... (5,933,524)| ........ (51,607,888) | XXX
0399999. Total Cash on Deposit.......... XXX XXX [ 240,849 | 42,329 | (31,838,902) | .......... (5,933,524) | ........ (51,607,888) | XXX
0599999. Total Cash...........cccorvvvriverennn. XXX XXX | 240,849 | ... 42,329 | (31,838,902) | .......... (5,933,524) | ........ (51,607,888) | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
U.S. Government Bonds - Issuer Obligations
TREASURY BILL oo rrrrirriiriiiiiiiiiiiireivnnnneebinninininiinv . 106/19/2019....... | cevrerne 2.156 |09/052019......| 3,585,833
0199999. U.S. Government Bonds - Issuer Obligation 3,585,833
0599999. Total - U.S. GOVEMMENE BONGS..........cuuiuiuereiieeereieeeseisetseeeesei et ses e ass et s e s st s s e e et s s st esen e s s nee 3585 833
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
BASF SE....... 06/18/2019. 07/30/2019. 1,996,166
CHARIOT FUNDING LLC..o-eotseveseeesseesssessssese e85 - |06/18/2019....... | .. 07122019....... | 1,199,127
BARTON CAP SA.......oooerercoorsreessoersnoens - [06/23/2019....... ... 07/09/2019....... 1,998,907
JUPITER SECURITIZATION COMPANY LLC 06/18/2019. 07/17/201 998,942
LA FAYETTE ASSET SECURITIZATION LLC... .. | 05/06/2019....... 08/06/2019....... 1,994,960
MANHATTAN ASSET FUNDING CO LLC.....ccvovrvicvsssmicenssssscssssssssssssssssssssssssssssssssssssssssssssssssssnssees . |06/18/2019....... ... 0715/2019....... 1,998,157
N RV BANK oo . 105/30/2019....... 07/03/2019....... . 1,999,729
NIEUW AMSTERDAM RECEIVABLES CORP.........cocvuiiuiiitiiieieisisise ettt sttt se b sss s s st s 8122 b s s s b b s b s st sssessessese S4ssebssseesebs e s s s st s s e s s b st s s s s s e b s s se bt s s e s s s et nsessesnsnss | ebeessnsnans 05/06/2019....... 07/08/2019....... 1,999,024
OVERSEA-CHINESE BANKING CORPORATIO. ...vevesveverssveesseessssssssssssessssssessssessssssssssssssssssssssssssnes - |05/30/2019....... | .. 071032018 | e 1,999,729
SKANDINAVISKA ENSKILDA BANKEN AB...........cooooovevevesesesesesssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssosnss . 105/30/2019....... 07/15/2019....... . 2,397,695
SUMITOMO MITSUI TRUST BANK LIMITED........oovvvvveveveveveresesesesesesesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssss s Lebbb bbb | senesesenenens 06/28/2019....... 09/09/2019....... 1,990,667 ..400
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT ODIGAHONS.............vvvuuuiirriiiisiiiis s8R 1818818188118 08 488 | 20,573,103 | oo (R 40,380
3899999. Total - Industrial & MiSCEIANEOUS (UNGMTIIBLEA).................currrviiiicriiii L0000 H4408 L1812 SEb LR | 20,573,103 | oo (0] R 40,380
Total Bonds
7799999, SUDLOLAIS = ISSUEK ODNGALIONS. ... rrereveeesss et 1R ERE EEE RS ssssssnssssnnens | 24,158,936 | oo (] IR 42,741
8309999, SUDLOAIS = BOMGS.........11rvevssareisss s8R R 0 0E 188 ssssssnsnsnes | 24,158,936 | ..o 0 | o 42,741
Exempt Money Market Mutual Funds as Identified by the SVO
261908 10 7 | DREYFUS TREAS CASH MGIMT H0527........ocoueiieiiiiieieeieiesie et sssse sttt s s bbbt b st b s s .. | 06/28/2019....... 2320 | | 167,192,181 | covvvvvveeeereseeseeeeeeeeveeeressseseeees | coevesesssesesssesssenenens 1,744,521
48120 37 5 | JP MORGAN 100% UST-CAP HB163......cccmveeeeeereesesesesasasasasasasasssasssasssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes . |05/31/2019....... 2.081 ..95,182,759 ...182,759
60934N 50 0 |FEDERATED TREAS OBLIG #B8..........coovvvvvvierereieneesee s 1L Setete et | seresessseses 06/28/2019....... 2.260 100,833,370 1,191,311
8599999. Total - Exempt Money Market Mutual FUNds @8 IAENLIfIEA DY tE SVO............ i8R 8888181818811 EE 0 0L AR 8RS sssssssnnnns | 363,208,310 | covooverererereians 171,945 | oo, 3,118,591
8899999. Total-Cash Equivalents R L LRSS | 387,367,246 | .o, 171,945 | oo 3,161,332
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